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 2012 Dec 2013 Mar 2014 Jun 2014 2012 2013 Q3 2013 Q4 2013 Q1 2014 Q2 2014
Futures
All markets 24,076.8 25,789.3 27,6344 29,095.6 1,162,156.0 1,415,754.3 | 341,440.3 320,364.7 364,338.6 353,185.1
Interest rate 22,6269 24,1684 259462  27,267.5  1,025426.7 1,244,182.0 300,449.1  280,361.5 321,616.5 314,306.3
Currency 2317 240.7 2389 2416 31,963.4 32,615.6 74116 6,453.8 7,262.6 6,094.4
Equity index 1,218.2 1,380.1 1,449.2 1,586.5 104,765.9 138,956.6 33,579.6 33,5494 35,459.4 32,784.4
North America 12,909.3 14,262.6 15,057.0 16,054.1 620,553.0 721,404.6 178,736.3 169,453.0 203,347.3 205,004.7
Interest rate 12,297.0 13,5925 143932 1533438 553,546.2 644,883.7 161,218.4 151,789.8 183,728.6 187,728.5
Currency 157.6 155.0 150.0 162.1 25,486.7 25,589.1 5,664.3 5,075.2 5579.4 4,598.5
Equity index 454.7 515.2 513.8 557.1 41,520.1 50,931.8 11,8535 12,587.9 14,039.3 12,677.6
Europe 8,024.1 8,522.7 9,430.4 9,694.6 | 415,160.2 540,914.0 | 126,485.4 118,192.9 130,692.0 119,804.8
Interest rate 7,560.2 7,956.5 8,840.5 9,044.1 387,887.8 509,975.0 119,326.1 110,529.5 121,168.2 111,298.6
Currency 32 34 41 438 435.6 497.6 1134 106.6 177.0 1219
Equity index 460.8 562.8 585.7 645.6 26,836.9 30,4414 7,045.9 7,556.7 9,346.9 8,384.2
Asia and Pacific 2,119.7 2,105.4 2,232.9 2,352.8 | 101,206.4 127,113.4 30,521.4 27,916.8 24,775.8 23,742.7
Interest rate 1,824.2 1,809.1 1,892.7 19774 64,664.4 68,802.1 15,686.4 14,499.0 12,654.1 11,998.9
Currency 113 104 9.1 113 1,560.2 2,056.6 4824 298.8 355.6 330.7
Equity index 2843 285.9 3311 364.1 34,981.8 56,254.7 14,352.5 13,119.0 11,766.1 11,4131
Other Markets 1,023.6 898.7 914.1 994.1 25,236.5 26,322.3 5,697.2 4,802.0 5,523.4 4,633.1
Interest rate 945.5 810.4 819.7 911.2 19,3284 20,521.3 4,218.1 3,543.1 4,065.6 3,280.3
Currency 59.7 72.0 75.7 63.3 4,481.0 44724 1,1515 973.1 1,150.7 1,0433
Equity index 184 16.2 18.6 19.5 1,427.2 1,328.7 327.6 285.8 307.1 309.5
Options
All markets 30,037.6 38,167.7 44,413.3 44,3029 408,637.4 466,639.2 109,231.8 109,766.1 123,297.9 117,500.9
Interest rate 258958 32,6436 387988 382939 308,571.6  353,623.9 83,124.2 78,783.1 91,376.7 86,869.1
Currency 105.6 142.6 1329 136.9 2,382.3 3,023.1 691.5 719.8 700.3 596.5
Equity index 4,036.1 53814 54817 58721 97,683.5 109,992.1 25416.1 30,263.2 31,2209 30,035.3
North America 12,3219 20,890.3 24,952.5 25,130.7 | 192,084.4 224,249.6 66,411.6 58,997.7 72,468.4 70,346.2
Interest rate 10,280.3 17,7699 21,8900  21,653.8 154,328.8 164,604.6 52,167.4 41,904.5 54,091.4 52,815.2
Currency 68.9 94.6 74.5 79.2 1,513.1 2,051.2 458.1 532.7 480.3 4255
Equity index 1,972.6 3,025.8 2,988.0 3,397.7 36,242.5 57,593.9 13,786.1 16,560.5 17,896.7 17,105.5
Europe 15,637.4 15,806.7 18,164.2 17,718.8 157,290.0 200,019.7 33,652.6 40,237.8 40,732.2 37,018.8
Interest rate 14,2254 142740 164835 16,0118 144,243.9 184,581.9 30,245.2 36,200.8 36,112.3 33,1911
Currency 0.6 0.7 0.5 0.4 43 6.4 13 14 23 12
Equity index 14114 15321 1,680.2 1,706.6 13,041.8 154314 3,406.1 4,035.6 4,617.6 3,826.6
Asia and Pacific 618.0 791.2 797.2 740.4 49,827.6 37,591.9 8,192.8 9,553.4 8,544.6 9,065.1
Interest rate 18 41 226 129 3,182.8 2,143.8 346.6 408.8 319.5 3473
Currency 14 0.4 0.4 0.5 2376 3541 514 26.0 36.6 23.0
Equity index 614.8 786.6 774.1 727.0 46,407.3 35,094.0 7,794.8 9,118.7 8,188.5 8,694.8
Other Markets 1,460.3 679.5 499.5 713.0 9,435.3 4,778.0 974.8 977.1 1,552.6 1,070.7
Interest rate 1,3884 595.6 402.7 615.4 6,816.0 2,293.7 365.0 268.9 853.5 515.5
Currency 34.6 47.0 57.4 56.7 627.3 611.4 180.7 159.7 181.2 146.8
Equity index 373 36.9 393 40.8 1,992.0 1,872.9 429.1 548.6 518.0 408.5
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