Table 23B: Derivative financial instruments traded on organised exchanges

By instrument and location

Number of contracts in millions

Contracts outstanding Turnover
Instrument / location Dec 2010 Dec 2011 Jun 2012 Sep 2012 2010 2011 Q42011 Q12012 Q22012 Q32012

Futures

All markets 86.2 91.3 80.0 86.7 6,353.2 7.340.0 1,588.1 1,522.6 1,685.1 1,521.6
Interest rate 63.3 65.0 51.8 57.1 2,546.1 2,840.5 568.1 637.0 650.8 573.7
Currency 6.1 8.6 91 9.5 1,410.2 1,788.5 334.0 3105 363.5 381.7
Equity index 16.9 17.7 19.1 20.0 2,396.8 2,711.0 686.0 575.1 670.7 566.2

North America 435 42.6 29.4 30.2 2,160.9 2,402.8 512.2 514.6 537.5 453.1
Interest rate 36.5 36.5 227 23.0 1,177.9 1,344.2 259.5 308.0 287.1 244.6
Currency 13 17 1.8 2.0 234.8 238.8 53.3 54.5 60.6 55.0
Equity index 5.7 44 49 51 748.2 819.8 199.5 152.1 189.8 1534

Europe 18.1 20.2 223 22.8 1,994.9 2,406.4 572.2 501.3 601.4 552.0
Interest rate 9.0 9.7 111 117 9313 985.6 193.6 199.8 2147 193.2
Currency 23 2.8 27 31 149.6 288.8 824 67.9 104.7 1313
Equity index 6.8 77 8.4 81 914.0 1,132.0 296.1 233.6 282.0 227.6

Asia and Pacific 6.2 7.1 8.9 9.7 1,641.2 1,924.1 356.4 352.7 370.1 365.0
Interest rate 3.0 25 25 24 119.2 141.2 283 336 381 404
Currency 1.0 23 29 27 913.0 1,147.5 1727 159.9 169.5 1725
Equity index 22 23 35 4.7 609.0 635.4 155.3 159.2 162.5 1521

Other Markets 18.4 21.5 19.5 24.0 556.2 606.8 147.3 154.0 176.1 151.5
Interest rate 14.8 16.3 15.5 20.0 317.8 369.6 86.7 95.6 1109 95.5
Currency 1.5 1.8 1.8 1.8 112.8 1134 255 28.1 28.7 23.0
Equity index 21 34 23 22 1256 1238 35.0 303 36.5 331

Memorandum items:

Commodity contracts 40.8 38.0 40.5 38.3 2,675.5 2,533.4 642.6 585.9 692.0 894.1
US markets 304 27.0 26.7 253 663.9 728.7 168.6 192.0 1954 1709
Other markets 104 10.9 13.8 13.0 2,011.6 1,804.7 474.0 394.0 496.5 723.2

Options

All markets 139.0 103.0 118.8 118.0 5,812.3 6,776.0 1,485.3 1,357.9 1,401.1 923.4
Interest rate 62.1 459 53.5 49.9 653.0 665.6 135.7 1513 156.4 1334
Currency 29 25 35 33 56.4 293.6 58.7 59.0 60.1 69.3
Equity index 74.0 54.7 61.9 64.8 5,102.9 5,816.8 1,290.9 1,147.6 1,184.5 720.8

North America 39.3 18.9 21.0 18.7 627.6 701.8 157.7 167.7 165.2 149.1
Interest rate 19.3 16.4 17.5 15.1 269.1 274.6 57.6 733 59.3 51.9
Currency 0.6 04 0.6 0.6 12.0 10.6 24 24 3.0 27
Equity index 194 21 3.0 31 346.6 416.6 97.8 919 102.9 94.5

Europe 62.5 57.8 66.6 65.9 720.5 819.7 196.3 166.7 173.2 163.6
Interest rate 16.9 12.7 15.8 14.0 256.0 259.0 57.5 493 50.9 47.9
Currency 0.1 0.2 0.1 0.2 16 11 04 0.2 0.6 0.5
Equity index 454 449 50.7 51.7 462.9 559.6 1384 1171 1217 1151

Asia and Pacific 8.2 6.9 8.2 9.9 4,226.3 5,004.2 1,080.2 971.5 989.3 558.8
Interest rate 0.0 0.0 0.0 0.1 5.0 51 0.9 13 15 13
Currency 03 0.8 13 14 6.2 256.9 51.0 50.7 50.6 59.9
Equity index 7.8 6.2 6.8 8.4 4,215.1 4,742.2 1,0284 919.5 937.3 497.6

Other Markets 29.1 19.4 23.0 23.5 237.8 250.3 51.1 52.1 734 52.0
Interest rate 259 16.8 20.2 20.7 1228 126.8 19.8 274 447 322
Currency 1.8 12 15 12 36.7 251 5.0 5.6 6.0 6.1
Equity index 14 1.5 14 16 784 98.4 26.3 19.0 226 136

Memorandum items:

Commodity contracts 221 20.4 244 24.8 154.8 1729 37.9 44.3 48.0 46.7
US markets 20.5 18.2 21.0 203 137.0 154.8 338 389 415 39.6
Other markets 17 22 35 44 17.7 18.1 41 54 6.5 71

Single equity contracts 387.4 3934 376.9 385.6 6,008.3 6,454.4 1,521.6 1,600.2 1,497.0 1,410.9
US markets 2823 2774 249.1 2514 4,284.4 4,661.7 1,064.2 1,103.0 1,046.3 959.5
Other markets 105.1 116.0 126.8 134.2 1,7240 1,792.7 4574 497.2 450.6 451.3
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