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 Jun 2014 Sep 2014 2012 2013 Q4 2013 Q1 2014 Q2 2014 Q3 2014
Futures
All markets 24,077.4 25,789.7 29,101.2 30,149.9 1,162,194.9 1,415,832.9 | 320,381.1 364,365.3 353,269.3 357,082.5
Interest rate 22,6269 24,1651 27,2719 28,3240 | 1,025426.7 12441912 280,360.8 3216211 314,3184  313,1189
Currency 2317 2439 2417 2574 31,963.4 32,615.6 6,453.8 7,262.8 6,094.6 7,297.4
Equity index 1,218.8 1,380.7 1,587.6 1,568.5 104,804.8 139,026.1 33,566.6 35,4814 32,856.3 36,666.3
North America 12,909.9 14,263.2 16,055.6 18,351.6  620,591.8 721,473.6  169,470.2 203,369.0 205,019.3 231,096.5
Interest rate 12,297.0 13,5925 153354  17,633.0 553,546.2 644,883.7 151,789.8 183,728.6 187,725.0  211,774.8
Currency 157.6 155.0 162.2 170.9 25,486.7 25,589.1 5,075.2 5,579.5 4,598.7 5,507.2
Equity index 455.3 515.8 558.0 547.6 41,558.9 51,000.9 12,605.2 14,060.9 12,695.6 13,814.5
Europe 8,024.1 8,522.7 9,693.5 8,697.9 | 415,160.2 540,914.0 118,1929 130,697.0 119,819.6 92,273.8
Interest rate 7,560.2 7,956.5 9,043.1 8,062.2 387,887.8 509,975.0 110,529.5 121,172.7 111,312.3 83,403.0
Currency 32 34 438 51 435.6 497.6 106.6 177.0 121.9 188.6
Equity index 460.8 562.8 645.6 630.6 26,836.9 30,4414 7,556.7 9,347.3 8,385.4 8,682.2
Asia and Pacific 2,119.7 2,105.4 2,357.6 2,096.7 | 101,206.4 127,113.4 27,916.8 24,775.8 23,796.9 27,855.4
Interest rate 1,824.2 1,809.1 1,981.8 17143 64,664.4 68,802.1 14,499.0 12,654.1 12,000.4 13,671.2
Currency 113 104 113 117 1,560.2 2,056.6 298.8 355.6 330.7 390.4
Equity index 2843 285.9 364.4 370.7 34,981.8 56,254.7 13,119.0 11,766.1 11,465.8 13,793.9
Other Markets 1,023.6 898.4 994.5 1,003.7 25,236.5 26,331.8 4,801.3 5,523.5 4,633.5 5,856.8
Interest rate 945.5 807.1 911.6 914.5 19,3284 20,5304 3,542.4 4,065.6 3,280.6 4,269.8
Currency 59.7 75.1 63.3 69.7 4,481.0 44724 973.1 1,150.7 1,043.3 1,211.2
Equity index 184 16.2 19.5 19.5 1,427.2 1,329.0 285.7 307.1 309.6 375.7
Options
All markets 30,037.6 38,310.2 44,361.8 47,719.9 408,637.4 467,383.7  109,865.4 123,436.3 117,544.1 123,347.9
Interest rate 258958  32,786.2 383523 41,0276 308,571.6  354,368.4 78,882.3 91,514.9 86,907.6 83,138.2
Currency 105.6 142.6 136.9 183.7 2,382.3 3,023.1 719.8 700.3 596.5 837.1
Equity index 4,036.1 53814 58725 6,508.6 97,683.5 109,992.2 30,263.2 31,2211 30,040.0 39,372.6
North America 12,3219 20,890.3 25,130.9 33,166.5 | 192,084.4 224,249.6 58,997.7 72,468.4 70,346.1 83,284.1
Interest rate 10,280.3 17,7699 21,6539 29,2235 154,328.8 164,604.6 41,904.5 54,091.4 52,815.1 62,741.3
Currency 68.9 94.6 79.2 122.6 1,513.1 2,051.2 532.7 480.3 425.5 652.0
Equity index 1,972.6 3,025.8 3,397.7 3,820.5 36,242.5 57,593.9 16,560.5 17,896.7 17,105.5 19,890.8
Europe 15,637.4 15,806.7 17,716.7 13,071.4 | 157,290.0 200,019.7 40,237.8 40,733.9 37,022.9 23,3304
Interest rate 14,2254 14,2740 16,0098  11,228.6 144,243.9 184,581.9 36,200.8 36,113.7 33,1946 19,3734
Currency 0.6 0.7 0.4 13 43 6.4 14 23 12 27
Equity index 14114 15321 1,706.5 1,8415 13,041.8 154314 4,035.6 4,617.8 3,827.1 3,954.3
Asia and Pacific 618.0 791.2 740.8 813.6 49,827.6 37,591.9 9,553.4 8,544.6 9,065.9 15,359.5
Interest rate 18 41 129 14.2 3,182.8 2,143.8 408.8 319.5 3473 292.2
Currency 14 0.4 0.5 1.0 2376 3541 26.0 36.6 23.0 433
Equity index 614.8 786.6 7274 798.3 46,407.3 35,094.0 9,118.7 8,188.5 8,695.6 15,024.0
Other Markets 1,460.3 822.1 7734 668.4 9,435.3 5,522.5 1,076.4 1,689.4 1,109.2 1,373.9
Interest rate 1,3884 738.2 675.7 561.3 6,816.0 3,038.2 368.2 990.3 550.6 7314
Currency 34.6 47.0 56.7 58.8 627.3 611.4 159.7 181.2 146.8 139.1
Equity index 373 36.9 409 483 1,992.0 1,872.9 548.5 518.0 4119 5034
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