Exchange-traded futures and options, by location of exchange

Notional principal, in billions of US dollars Table D1
Open interest Daily average turnover
Instrument / location of exchange / Dec Sep Dec 2014 2015 Aug Sep Oct Nov Dec
market risk category / maturity 2014 2015 2015 2015 2015 2015 2015 2015
Futures
All markets 25,582 26,740 24,918 5,046 4,565 4,768 4,694 4,167 4,246 4,407
Interest rate 25,348 26529 24,687 4,933 4,457 4,652 4,576 4,072 4,161 4,295
Short-term 23,739 24889 23146 4,291 3,857 3,984 3,997 3,598 3,529 3,756
Long-term 1,609 1,639 1,541 642 600 668 579 473 633 539
Foreign exchange 234 211 232 113 108 116 118 96 84 111
North America 15,705 17,236 15,629 3,226 3,121 3,603 3,258 2,826 2,690 2,966
Interest rate 15554 17,115 15492 3,140 3,043 3,522 3,175 2,761 2,629 2,884
Short-term 14668 16,200 14,639 2,815 2,730 3,083 2,926 2,520 2,270 2,665
Long-term 886 914 853 325 313 439 249 241 359 220
Foreign exchange 151 121 137 86 78 81 83 65 61 82
Europe 7,080 7,171 6,924 1,534 1,160 900 1,141 1,085 1,297 1,199
Interest rate 7,077 7,168 6,920 1,531 1,156 894 1,135 1,080 1,296 1,194
Short-term 6,571 6,657 6,461 1,284 941 720 890 906 1,089 956
Long-term 506 511 459 247 216 174 246 173 206 238
Foreign exchange 3 4 4 3 4 6 5 5 1 5
Asia and Pacific 1,775 1,481 1,578 208 212 189 207 200 204 187
Interest rate 1,765 1,470 1,562 202 205 180 199 193 197 180
Short-term 1,551 1,259 1,337 132 134 125 115 134 130 98
Long-term 213 211 225 70 71 55 84 58 67 82
Foreign exchange 11 12 16 6 7 9 8 7 7 7
Other markets 1,021 851 787 79 72 76 89 56 55 54
Interest rate 953 777 713 60 53 57 67 38 40 36
Short-term 949 773 709 60 53 56 67 38 40 36
Long-term 4 3 4 0 0 0 0 0 0 0
Foreign exchange 69 75 75 18 19 19 22 18 15 18
Options

All markets 32,017 35,546 38,394 1,314 1,279 1,205 1,222 1,546 1,564 1,541
Interest rate 31,874 35405 38,263 1,302 1,265 1,190 1,210 1,534 1,553 1,528
Short-term 31,156 34857 37,830 1211 1,169 1,112 1,129 1,455 1,468 1,448
Long-term 718 547 433 91 96 79 81 79 84 80
Foreign exchange 143 141 131 12 14 14 12 12 12 13
North America 24,688 26,042 26,734 908 1,016 1,059 990 1,139 1,044 1,169
Interest rate 24590 25962 26,669 900 1,006 1,049 982 1,131 1,036 1,161
Short-term 24112 25641 26,413 841 949 991 931 1,086 990 1,114
Long-term 477 321 256 59 57 58 51 45 46 47
Foreign exchange 98 81 65 9 10 10 7 8 8 9
Europe 6,775 9,182 11,454 387 249 135 223 395 513 364
Interest rate 6,772 9180 11451 387 249 135 223 395 513 363
Short-term 6,548 8964 11,286 360 214 117 195 365 477 333
Long-term 224 216 165 27 35 17 27 30 36 30
Foreign exchange 3 2 3 0 0 0 0 0 0 0
Asia and Pacific 18 12 14 6 6 6 5 5 4 4
Interest rate 17 10 11 5 4 4 3 3 3 3
Short-term 0 0 - 0 - - - - - -
Long-term 17 10 11 5 4 4 3 3 3 3
Foreign exchange 1 2 2 1 2 2 1 2 1 1
Other markets 537 310 192 13 8 5 5 7 3 4
Interest rate 496 253 132 10 6 3 2 5 1 1
Short-term 495 253 131 10 6 3 2 5 1 1
Long-term 0 0 0 0 0 0 0 0 0 0
Foreign exchange 41 56 60 3 2 3 3 2 2 2
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