Table 23B: Derivative financial instruments traded on organised exchanges

By instrument and location
Number of contracts in millions

Contracts outstanding Turnover
Instrument / location Dec 2009 Dec 2010 Jun 2011 Sep 2011 2009 2010 Q42010 Q12011 Q22011 Q32011

Futures

All markets 94.3 86.2 100.2 74.6 4,571.9 6,353.2 1,611.3 1,721.4 1,827.6 2,199.4
Interest rate 63.9 63.3 74.5 43.9 1,935.9 2,546.1 637.0 7491 750.8 770.0
Currency 5.9 6.1 9.0 104 3774 1,410.2 416.1 358.5 484.4 610.7
Equity index 245 16.9 16.7 20.4 2,258.6 2,396.8 558.2 613.8 592.4 818.6

North America 56.6 43.5 49.5 21.3 1,825.6 2,160.9 525.5 592.9 610.5 683.5
Interest rate 424 36.5 435 15.2 913.2 1,177.9 303.8 351.2 370.1 361.0
Currency 0.9 1.3 1.5 1.1 158.0 234.8 57.6 60.8 59.7 64.0
Equity index 13.3 5.7 4.5 5.0 754.4 748.2 164.1 181.0 180.7 258.4

Europe 19.1 18.1 22.2 229 1,674.9 1,994.9 490.2 563.7 570.5 700.0
Interest rate 101 9.0 11.7 10.6 759.3 931.3 215.8 272.8 258.8 260.3
Currency 2.8 23 2.8 3.1 84.0 149.6 62.0 49.3 64.1 92.9
Equity index 6.2 6.8 7.7 9.2 831.6 914.0 2124 241.6 2475 346.8

Asia and Pacific 6.5 6.2 8.8 8.4 709.2 1,641.2 451.9 425.1 503.2 639.5
Interest rate 2.9 3.0 3.6 3.0 92.5 119.2 30.3 327 37.5 42.7
Currency 1.0 1.0 2.9 2.8 42.3 913.0 269.1 223.6 329.8 421.3
Equity index 2.7 2.2 23 2.6 574.4 609.0 152.5 168.7 135.9 175.5

Other Markets 121 18.4 19.7 22.0 362.2 556.2 143.7 139.8 143.4 176.4
Interest rate 8.5 14.8 15.7 15.0 170.9 317.8 87.1 92.4 84.4 106.0
Currency 1.2 1.5 1.8 34 93.2 112.8 274 24.8 30.7 324
Equity index 23 2.1 2.2 3.6 98.2 125.6 29.2 22.6 28.2 38.0

Memorandum items:

Commodity contracts 36.1 40.8 40.0 38.3 1,908.9 2,675.5 760.2 600.7 611.1 682.2
US markets 28.6 30.4 28.7 27.3 561.8 663.9 1721 193.7 188.8 177.7
Other markets 7.5 10.4 11.3 11.0 1,347.1 2,011.6 588.2 407.0 4224 504.5

Options

All markets 137.5 139.0 152.9 159.6 4,816.3 5,812.3 1,607.4 1,700.0 1,758.3 1,832.4
Interest rate 51.8 62.1 64.5 58.9 527.5 653.0 151.7 190.2 160.0 179.7
Currency 2.8 2.9 5.6 4.0 424 56.4 16.9 37.7 84.4 112.9
Equity index 82.9 74.0 82.8 96.8 4,246.4 5,102.9 1,438.8 1,472.1 1,513.9 1,539.8

North America 38.1 39.3 47.8 48.7 528.0 627.6 153.5 165.0 162.6 216.4
Interest rate 19.0 19.3 24.6 234 2242 269.1 69.4 69.0 67.8 80.4
Currency 0.5 0.6 0.5 0.6 6.3 12.0 3.0 2.7 2.7 2.8
Equity index 18.6 194 227 24.7 297.5 346.6 81.2 93.4 92.2 133.2

Europe 73.6 62.5 68.5 82.0 754.2 720.5 160.9 198.6 172.4 252.5
Interest rate 20.7 16.9 18.1 19.5 243.3 256.0 49.8 72.9 55.0 73.6
Currency 0.1 0.1 0.1 0.1 2.5 1.6 0.5 0.3 0.3 0.2
Equity index 52.8 454 50.3 62.4 508.4 462.9 110.7 1254 1171 178.6

Asia and Pacific 9.0 8.2 10.7 9.8 3,369.7 4,226.3 1,234.9 1,260.7 1,359.9 1,303.3
Interest rate 0.0 0.0 0.0 0.0 4.5 5.0 1.4 1.7 1.5 1.1
Currency - 0.3 2.2 1.7 - 6.2 6.2 28.1 743 103.5
Equity index 9.0 7.8 8.4 8.1 3,365.2 4,215.1 1,227.3 1,231.0 1,284 .1 1,198.7

Other Markets 16.8 29.1 26.0 19.1 164.4 237.8 58.0 75.6 63.3 60.2
Interest rate 12.2 259 21.7 15.9 55.6 122.8 31.0 46.6 35.7 24.7
Currency 2.2 1.8 2.8 1.6 33.5 36.7 7.3 6.7 71 6.3
Equity index 2.5 1.4 1.4 1.6 75.3 78.4 19.7 222 20.5 29.3

Memorandum items:

Commodity contracts 18.8 221 231 24.8 132.9 154.8 44.2 46.9 43.1 45.9
US markets 17.7 20.5 20.6 21.6 114.3 137.0 38.8 41.4 38.7 40.9
Other markets 1.1 1.7 2.6 3.2 18.6 17.7 5.5 5.5 4.4 5.1

Single equity contracts 365.3 387.4 438.1 471.0 5,624.1 6,008.3 1,531.0 1,673.6 1,488.8 1,770.3
US markets 256.7 2823 286.5 309.3 4,175.0 4,284.4 1,107.4 1,211.9 1,090.1 1,295.5
Other markets 108.6 105.1 151.6 161.7 1,449.0 1,724.0 423.6 461.7 398.7 474.8
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