
une 2006 Credit Default Swaps Market
Notional amounts outstanding at end Notional amounts outstanding at end June 2007

In  millions of US dollars

   Notional amounts 
outstanding bought

  Notional amounts 
outstanding sold

Total

Total CDS contracts 32,978,816 32,917,150 42,580,424

   Reporting dealers 23,285,488 23,345,600 23,315,544
   Other financial institution 9,231,797 9,151,527 18,383,324
      Banks and security firm 4,854,748 4,737,297 9,592,045
      Insurance and financial 243,638 87,821 331,459
      Other 4,133,411 4,326,409 8,459,820
   Non-financial institutions 461,534 420,020 881,554

   Maturity of one year or le 2,338,445 2,244,259 2,866,737
   Maturity over 1 year and u 18,953,490 19,110,672 24,353,126
   Maturity over 5 years 11,686,880 11,562,215 15,360,558

   Single-name instruments 18,542,936 18,020,326 24,239,476
   Multi-name instruments 14,435,880 14,896,824 18,340,948


