Table 23A: Derivative financial instruments traded on organised exchanges

By instrument and location
Notional principal in billions of US dollars

Amounts outstanding Turnover
Instrument / location Dec 2010 Dec 2011 Sep 2012 Dec 2012 2011 2012 Q1 2012 Q2 2012 Q3 2012 Q4 2012
Futures
All markets 22,312.0 22,924.1 24,966.5 24,166.6 1,524,140.9 1,160,109.1 | 306,691.3 312,260.2 279,408.6 261,749.0
Interest rate 21,0134 21,7189 23,5445  22,683.0 | 1,359,130.8 1,026,360.9 | 280,139.8  273,951.1 2455749  226,695.1
Currency 170.2 221.2 235.5 231.2 37,627.6 31,9234 8,120.8 8,692.6 7,766.5 7,343.5
Equity index 1,1284 984.0 1,186.5 1,2524 127,382.4 101,824.9 18,430.7 29,616.6 26,067.2 27,7105
North America 11,863.5 13,107.9 13,273.1 12,8949  822,958.4 619,903.4  174,504.9 166,869.6 145,635.0 132,893.9
Interest rate 11,3511 12,5681  12,669.5  12,296.7 | 740,210.8 553,5454 | 160,649.6 147,457.3 129,269.9 116,168.7
Currency 114.8 150.6 157.6 158.1 30,188.7 25,493.8 6,435.1 6,933.4 6,233.7 58917
Equity index 397.6 389.2 446.0 440.1 52,558.8 40,864.1 74203 12,4789 10,1314 10,833.5
Europe 6,345.3 6,531.1 8,506.3 8,134.7 | 565,184.8 415,088.0  104,997.1 111,425.8 101,758.7 96,906.4
Interest rate 5,816.6 6,100.0 8,014.7 7,604.7 525,692.3 388,123.3 99,644.4 103,136.2 95,223.1 90,119.5
Currency 25 2.7 3.0 34 363.3 4389 68.9 106.7 1347 1285
Equity index 526.1 4284 488.6 526.6 39,129.2 26,525.8 5,283.7 8,182.9 6,400.9 6,658.3
Asia and Pacific 3,168.6 2,339.1 2,110.2 2,100.9 | 107,490.1 98,667.6 20,342.0 26,631.3 25,909.2 25,785.1
Interest rate 2,982.8 2,181.9 1,868.8 1,821.8 71,504.2 64,083.4 14,528.3 17,707.8 16,347.7 15,499.5
Currency 15 8.1 8.6 113 2,001.9 1,560.2 362.3 388.9 397.5 4116
Equity index 184.2 149.1 232.8 267.8 33,984.0 33,024.0 54514 8,534.6 9,164.0 9,874.0
Other Markets 934.7 946.1 1,076.9 1,036.2 28,507.6 26,450.1 6,847.3 7.333.5 6,105.7 6,163.6
Interest rate 862.9 868.9 991.5 959.8 21,7235 20,608.7 5317.5 5,649.8 4,734.1 4,907.3
Currency 514 59.9 66.3 584 5,073.7 4,430.5 1,254.5 1,263.6 1,000.7 911.7
Equity index 20.4 174 19.1 17.9 1,710.5 1,411.0 275.3 420.2 370.9 344.6
Options
All markets 45,634.6 33,639.2 31,487.1 28,383.2 | 635,363.4 408,591.7 120,373.7 116,775.8 94,087.6 77,354.6
Interest rate 40,9300 31,579.6 28,7980 259468 = 466,281.3 308,624.5 98,797.1 83,252.7 72,239.7 54,335.0
Currency 144.2 87.2 108.0 105.5 2,525.1 2,382.9 573.9 636.9 565.8 606.2
Equity index 4,560.4 19724 2,581.1 2,3309 166,556.9 97,584.4 21,002.7 32,886.1 21,282.1 22,4134
North America 24,353.4 18,025.8 13,634.2 10,666.7 262,514.8 194,065.4 62,060.8 52,263.0 43,965.2 35,776.4
Interest rate 22,0702 17,7791 13,2080 10,280.2 | 218368.1 154,328.8 55,449.4 40,989.5 33,861.0 24,0289
Currency 723 49.1 79.4 68.8 1,5104 1,513.7 354.2 4187 363.6 377.2
Equity index 2,2109 197.6 346.8 317.6 42,6364 38,2229 6,257.2 10,854.8 9,740.6 11,370.3
Europe 19,247.2 14,280.8 16,192.1 15,682.1 | 258,265.4 157,091.3 43,610.5 42,655.5 39,464.0 31,361.3
Interest rate 17,3208  12,879.8 14,5587  14,265.7 | 237,5416 144,269.4 40,935.0 39,005.9 36,127.9 28,200.6
Currency 0.3 0.3 0.4 0.6 34 43 0.6 11 11 15
Equity index 1,926.1 1,400.6 1,633.0 1,415.8 20,7204 12,817.6 2,674.9 3,648.5 3,335.0 3,159.2
Asia and Pacific 383.3 349.6 568.3 565.3 | 102,912.5 48,027.1 12,569.7 18,765.6 8,551.1 8,140.7
Interest rate 35 15.6 7.2 18 2,719.3 3,183.2 859.0 975.1 656.5 692.5
Currency 0.3 0.8 14 14 257.0 237.6 50.8 50.6 59.9 76.3
Equity index 3794 3333 559.7 562.1 99,936.1 44,606.4 11,659.9 17,739.9 7,834.6 73719
Other Markets 1,650.7 983.1 1,092.5 1,469.1 11,670.6 9,407.9 2,132.7 3,091.7 2,107.2 2,076.3
Interest rate 1,535.5 905.1 1,024.1 1,399.1 7,652.3 6,843.2 1,553.7 2,282.3 1,594.2 14131
Currency 713 37.0 26.8 34.6 754.3 627.3 168.4 166.5 141.2 151.2
Equity index 439 409 417 354 3,264.0 19374 410.6 642.9 371.9 512.0
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