Herfindahl indices for all OTC interest rate derivatives contracts

Canadian dollar Swiss franc Euro Sterling Japanese yen Swedish krona US dollar
Period /
Currency -
Instrument Forward Forward Forward Forward Forward Forward Forward
rate Interest Options rate Interest Options rate Interest Options rate Interest Options rate Interest Options rate Interest Options rate Interest Options
agreements rate swaps agreements rate swaps agreements rate swaps agreements rate swaps agreements rate swaps agreements rate swaps agreements rate swaps
Jun-2000 1,418 856 1,458 1421 655 1,432 851 511 530 614 429 677 1,014 545 715 936 586 1,036 755 500 782
Dec-2000 1,452 876 1,791 1,274 688 2,439 1,107 500 565 728 448 662 1,109 585 791 957 640 1,076 879 528 819
Jun-2001 1,347 874 1,621 1,264 678 1,239 936 486 559 693 438 648 1,937 613 708 1,125 592 989 888 529 764
Dec-2001 1812 1,044 1,702 1,252 788 1,228 740 524 584 638 476 727 1,758 706 1,217 1,002 608 1,081 1,145 730 1,143
Jun-2002 1,556 1,044 1,682 1,234 824 1,461 556 478 561 605 489 648 1,763 779 1,202 944 532 1,149 907 666 1,044
Dec-2002 1818 1,047 2112 1,218 846 1,693 571 492 546 610 515 615 1,942 790 1,624 886 569 1,224 1,042 682 1,038
Jun-2003 1,530 1,041 2,161 1,264 896 1,684 539 481 608 607 544 643 1,972 806 1,223 839 561 1174 901 701 961
Dec-2003 1,522 1,039 2,226 1,269 852 1616 639 478 591 1,095 565 666 1,647 744 1,065 947 570 1,230 786 672 877
Jun-2004 1,965 1,048 2,313 1,169 797 1,796 670 473 675 930 594 747 1,308 728 978 965 583 1,137 725 626 847
Dec-2004 1,855 1,051 2,830 1,278 851 1,583 611 472 668 933 574 1,480 1,898 699 776 892 587 1,084 641 667 760
Jun-2005 1,659 1,000 2,955 1,158 936 1,508 631 479 567 855 614 1,288 2,565 664 781 811 564 1,077 652 650 756
Dec-2005 1,649 1,017 3,052 1,630 1,015 1,584 667 484 539 1,210 661 905 3,025 635 793 767 571 1,259 690 691 762
Jun-2006 1,670 1,018 2,703 1,698 1,080 1,398 690 503 534 1,083 707 958 3,280 613 824 847 586 1431 788 678 816
Dec-2006 1,499 1,020 2,952 1919 1,149 1,205 783 561 569 1,024 692 916 3,468 620 768 1,068 594 1,638 917 679 830
Jun-2007 1,164 987 2,978 2,043 1,150 1,045 812 623 604 1,120 736 806 2,569 675 799 1,096 628 1,945 850 686 865
Jun-2007 1,164 987 2,978 2,043 1,150 1,045 812 623 604 1,120 736 806 2,569 675 799 1,096 628 1,945 850 686 865
Jun-2008 1,405 976 3,314 1,712 1,336 899 648 562 594 1,055 830 824 1,981 660 938 1,152 677 1,904 881 729 1,020
Dec-2008 1,160 1,069 2,939 1,839 1336 947 568 621 639 1,218 919 867 2,793 738 851 1,124 730 1,301 891 790 1,034
Jun-2009 1,240 1,245 2,544 1,672 1,351 852 581 657 607 1,194 921 950 2,164 777 865 1,055 751 1,540 996 949 936
Dec-2009 1,149 1,145 2,739 1,889 1,401 816 622 641 638 1,138 929 1,022 1810 709 857 939 773 2,452 1,075 936 912
Jun-2010 1,323 1,038 2,097 1,925 1,465 926 621 620 624 1,038 979 1,256 1,409 639 873 924 809 2,623 975 916 866
Dec-2010 1,276 993 2,934 2,159 1,497 913 765 626 619 1,033 884 1,074 1,214 585 881 823 797 2,694 993 920 801
Jun-2011 1,250 795 1,716 1,773 1,424 1,302 613 578 635 907 928 1,037 1,880 579 1,077 820 846 2,006 981 849 831
Dec-2011 1,502 793 1,828 1,603 1,429 1,102 558 538 605 903 889 992 2,127 575 994 823 920 1,934 956 796 823
Jun-2012 1,273 785 2,033 1,729 1,508 990 599 544 607 931 867 979 2,202 559 895 987 931 2,129 1,019 764 804
Dec-2012 1,142 756 2,388 1,832 1,607 1,013 649 549 633 923 908 917 1,204 554 816 859 908 1,832 1,066 754 782
Jun-2013 1,023 777 2,040 1,795 1,527 1,005 655 539 647 978 880 940 1116 550 770 830 922 3,043 923 693 767
Dec-2013 1,029 812 2,660 1,798 1,526 1,042 687 540 664 1,110 839 898 1,446 567 762 897 969 1978 857 666 773
Jun-2014 1,960 859 2,171 2,138 1,515 1,008 728 511 652 1,353 858 936 1,482 600 744 646 626 337 886 640 793
Dec-2014 1,674 925 2,762 2,067 1,515 968 701 486 667 1,529 888 946 2,244 626 734 878 1,008 1,873 892 652 784

dt_10
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