Global OTC derivatives market

In billions of US dollars Table D5
Notional amounts outstanding Gross market value
H2 2013 H1 2014 H2 2014 H1 2015 H2 2013 H1 2014 H2 2014 H1 2015
All contracts 710,633 691,640 629,142 552,909 18,825 17,438 20,878 15,521
Foreign exchange contracts 70,553 74,782 75,879 74,519 2,284 1,724 2,944 2,547
By instrument
Outright forwards and fx swaps 33,218 35,190 37,076 37,238 824 572 1,205 936
Currency swaps 25,448 26,141 24,204 23,724 1,186 939 1,351 1,286
Options 11,886 13,451 14,600 13,558 273 213 389 326
By counterparty
Reporting dealers 31,206 31,971 31,933 30,741 1,011 709 1,315 1,025
Other financial institutions 30,552 33,700 34,334 33,323 887 693 1,163 1,001
Non-financial customers 8,794 9,111 9,612 10,456 386 321 466 522
By maturity
Up to one year 51,198 55,115 56,831 56,843
Between one and five years 13,658 13,912 13,664 12,405
Over five years 5,696 5,756 5,384 5271
By currency
usbD 61,019 65,135 67,235 64,096 1,917 1,399 2,653 2,193
EUR 25,177 26,450 25,515 27,340 707 602 972 988
JPY 14,122 13,179 14,244 13,495 721 352 785 493
GBP 8,789 9,184 8,420 9,034 256 243 241 311
CHF 4,070 3,945 4,178 3,927 133 110 139 143
CAD 3,263 3,252 3,143 3,583 74 85 103 126
SEK 1,407 1,334 1,117 1,227 28 24 41 29
Other currencies 23,258 27,087 27,905 26,336 731 632 954 810
Interest rate contracts 584,799 563,290 505,454 434,740 14,200 13,461 15,608 11,081
By instrument
FRAs 78,810 92,575 80,836 74,641 108 126 145 143
Swaps 456,725 421,273 381,028 319,954 12,919 12,042 13,946 9,814
Options 49,264 49,442 43,591 40,145 1,174 1,292 1,517 1,124
By counterparty
Reporting dealers 95,762 84,520 69,806 61,031 3,741 3,719 3,981 3,104
Other financial institutions 471,870 463,021 421,397 359,808 9,673 8,871 10,682 7,180
Non-financial customers 17,168 15,749 14,251 13,901 786 871 946 797
By maturity
Up to one year 198,655 228,898 200,800 180,500
Between one and five years 234,352 208,309 184,661 151,870
Over five years 151,793 126,083 119,992 102,369
By currency
usb 173,382 160,805 172,546 159,811 4,314 3,246 3,601 2,751
EUR 241,668 221,855 167,267 126,106 6,989 7,362 8,185 5,273
JPY 52,551 51,706 46,127 44,041 696 759 798 585
GBP 52,626 60,823 57,008 46,563 1,294 1,079 1,828 1,391
CHF 5,750 5,343 4,776 3,994 121 113 128 131
CAD 10,385 10,471 10,086 10,532 139 126 163 213
SEK 6,662 6,229 4,830 4,158 81 114 115 92
Other currencies 41,777 46,059 42,814 39,535 566 661 790 645
Equity-linked contracts 6,560 7,084 6,968 7,545 700 678 612 606
By instrument
Forwards and swaps 2,277 2,505 2,495 2,801 202 199 177 168
Options 4,284 4,579 4,473 4,744 498 479 435 438
By counterparty
Reporting dealers 2,097 2,444 2,364 2,529 244 228 200 212
Other financial institutions 3,874 3,939 3,909 4,279 348 346 288 268
Non-financial customers 589 702 696 737 108 105 124 126
By maturity
Up to one year 3,688 4,116 4,491 4,958
Between one and five years 2,265 2,366 2,038 2,149
Over five years 607 602 440 438
By market
US equities 2,187 2,522 2,904 3,239 301 302 289 258
European equities 2,752 2,900 2,428 2,692 243 229 179 192
Japanese equities 565 501 510 416 66 56 49 51
Other Asian equities 297 341 351 444 21 23 20 20
Latin American equities 163 178 178 178 10 11 11 11

Other equities 596 643 597 576 60 57 66 74





<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /PageByPage
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Warning
  /CompatibilityLevel 1.6
  /CompressObjects /Tags
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages false
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /LeaveColorUnchanged
  /DoThumbnails false
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo false
  /PreserveCopyPage false
  /PreserveDICMYKValues true
  /PreserveEPSInfo false
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts true
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Remove
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
    /SymbolMT
    /Wingdings-Regular
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 150
  /ColorImageMinResolutionPolicy /OK
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.00000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /ColorImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 150
  /GrayImageMinResolutionPolicy /OK
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.00000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /GrayImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 1200
  /MonoImageMinResolutionPolicy /OK
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.00000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<


    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e55464e1a65876863768467e5770b548c62535370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200036002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc666e901a554652d965874ef6768467e5770b548c52175370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200036002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /DEU <>
    /ESP <>
    /ETI <>
    /FRA <>



    /HUN <>
    /ITA (Utilizzare queste impostazioni per creare documenti Adobe PDF adatti per visualizzare e stampare documenti aziendali in modo affidabile. I documenti PDF creati possono essere aperti con Acrobat e Adobe Reader 6.0 e versioni successive.)
    /JPN <>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020be44c988b2c8c2a40020bb38c11cb97c0020c548c815c801c73cb85c0020bcf4ace00020c778c1c4d558b2940020b3700020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200036002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken waarmee zakelijke documenten betrouwbaar kunnen worden weergegeven en afgedrukt. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 6.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>


    /SKY <>

    /SUO <>
    /SVE <>
    /TUR <>

    /ENU (Use these settings to create Adobe PDF documents suitable for reliable viewing and printing of business documents.  Created PDF documents can be opened with Acrobat and Adobe Reader 6.0 and later.)
  >>
>> setdistillerparams
<<
  /HWResolution [600 600]
  /PageSize [595.276 841.890]
>> setpagedevice


