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 Dec 2012 Mar 2013 2011 2012 Q2 2012 Q3 2012 Q4 2012 Q1 2013
Futures
All markets 22,312.0 22,924.1 24,121.3 26,012.7 1,524,140.9 1,159,850.2  312,266.0 279,408.6 261,471.1 352,188.3
Interest rate 21,0134 21,7189 226413 245774 1,359,130.8 1,026,120.5| 2739511 2455749 2264586  312,600.2
Currency 170.2 2212 230.7 2303 37,6276 31,916.2 8,692.6 7,766.5 7,336.3 8,930.3
Equity index 1,128.4 984.0 1,249.4 1,205.0 | 1273824  101,8135 29,6224 26,067.2 27,676.2 30,657.7
North America 11,863.5 13,1079 12,8947 13,686.4 822,9584 619,897.0 166,869.6 145,635.0 132,887.5 161,554.9
Interest rate 11,3511 125681  12,297.0  13,086.8 | 740,210.8  553,546.2 | 147,457.3 1292699  116,169.4  143,763.8
Currency 114.8 150.6 157.6 158.7 30,1887 25,486.7 6,933.4 6,233.7 5,884.5 7,2074
Equity index 397.6 389.2 440.1 440.9 52,558.8 40,864.1 12,4789 10,1314 10,833.6 10,583.7
Europe 6,345.3 6,531.1 8,087.2 8,860.2 | 565,184.8 414,844.8 111,425.8 101,758.7 96,663.2 152,893.7
Interest rate 5,816.6 6,100.0 7,560.2 8336.7 | 5256923  387,886.6 103,136.2 95,2231 89,8828  145,400.1
Currency 2.5 2.7 34 41 363.3 438.9 106.7 1347 1285 1255
Equity index 526.1 4284 523.7 519.4 39,129.2 26,5193 8,182.9 6,400.9 6,651.8 7,368.1
Asia and Pacific 3,168.6 2,339.1 2,100.9 2,432.3 | 107,490.1 98,660.1 26,637.1 25,909.2 25,754.5 30,935.4
Interest rate 2,982.8 2,1819 1,822.4 2,198.5 71,504.2 64,084.9 17,707.8 16,347.7 15,501.0 18,117.6
Currency 15 8.1 113 10.1 2,001.9 1,560.2 388.9 397.5 411.6 456.0
Equity index 184.2 149.1 267.2 2236 33,984.0 33,015.0 8,540.5 9,164.0 9,841.9 12,361.8
Other Markets 934.7 946.1 1,038.5 1,033.8 28,507.6 26,448.4 7.333.5 6,105.7 6,165.9 6,804.3
Interest rate 862.9 868.9 961.7 955.4 21,7235 20,602.8 5,649.8 4,734.1 4,905.3 53187
Currency 514 59.9 584 574 5073.7 4,430.5 1,263.6 1,000.7 9117 1,141.4
Equity index 204 174 184 21.0 1,710.5 1,415.1 420.2 370.9 3489 3441
Options
All markets 45,634.6 35418.0 30,313.1 35,796.2 635,363.4 408,682.5| 116,837.7 94,087.6 77,343.4 118,265.5
Interest rate 40930.0  31,579.6  25909.7 31,0199 | 466,281.3  308,596.7 83,2527 72,239.7 54,308.5 93,493.0
Currency 144.2 87.2 105.3 1139 2,525.1 2,3827 636.9 565.8 606.0 973.2
Equity index 4,560.4 3,750.8 4,298.1 4,662.4 166,556.9 97,703.2 32,9481 21,2821 22,4289 23,7993
North America 24,353.4 19,804.2 12,641.2 13,557.1 | 262,514.8 194,065.2 52,263.0 43,965.2 35,776.2  39,255.9
Interest rate 22,0702 17,7791 10,2803  11,067.0 | 218368.1 154,328.8 40,989.5 33,861.0 24,0289 27,3818
Currency 723 49.1 68.6 86.3 1,5104 1,513.5 4187 363.6 377.0 545.1
Equity index 2,2109 1,976.0 2,2923 2,403.8 42,636.4 38,2229 10,854.8 9,740.6 11,370.3 11,329.0
Europe 19,247.2 14,280.8 15,636.3 20,640.3 | 258,265.4 157,061.9 42,655.5 39,464.0 31,331.8 68,068.0
Interest rate 17,3208  12,879.8 14,2254  19,069.2 | 237,541.6  144,243.9 39,005.9 36,127.9 28,1751 64,055.4
Currency 0.3 0.3 0.6 0.5 34 43 11 11 15 21
Equity index 1,926.1 1,400.6 1,410.2 1,570.6 20,7204 12,813.6 3,648.5 3,335.0 3,155.2 4,010.5
Asia and Pacific 383.3 349.6 563.0 657.6 | 102,912.5 48,132.3 18,827.5 8,551.1 8,142.4 8,833.2
Interest rate 35 156 18 43 2,7193 3,182.8 975.1 656.5 692.1 705.5
Currency 03 0.8 14 19 257.0 2376 50.6 59.9 76.3 97.3
Equity index 3794 3333 559.8 6515 99,936.1 44,7119 17,801.9 7,834.6 7,374.0 8,0304
Other Markets 1,650.7 983.1 1,472.6 941.3 11,670.6 9,423.2 3,091.7 2,107.2 2,093.0 2,108.4
Interest rate 1,535.5 905.1 1,402.2 879.5 7,652.3 6,841.2 2,2823 1,594.2 14124 1,350.3
Currency 713 37.0 34.6 253 7543 627.3 166.5 141.2 151.2 3287
Equity index 439 409 35.8 36.5 3,264.0 1,954.7 642.9 3719 529.4 4293
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