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Table 19: Amounts outstanding of over-the-counter (OTC) derivatives
By risk category and instrument

In billions of US dollars

Risk Category / Instrument

Notional amounts outstanding

Dec 2005 Jun 2006 Dec 2006 Jun 2007 Dec 2007

Gross market values
Dec 2005 Jun 2006 Dec 2006 Jun 2007 Dec 2007

Total contracts 297,666 370,178 414,845 516,407 596,004 9,748 9,949 9,691 11,140 14,522
Foreign exchange contracts 31,360 38,127 40,271 48,645 56,238 997 1,136 1,266 1,345 1,807
Forwards and forex swaps 15,873 19,407 19,882 24,530 29,144 406 436 469 492 675
Currency swaps 8,504 9,696 10,792 12,312 14,347 453 535 601 619 817
Options 6,984 9,024 9,697 11,804 12,748 138 165 196 235 315
Interest rate contracts 211,970 262,526 291,582 347,312 393,138 5,397 5,445 4,826 6,063 7177
Forward rate agreements 14,269 18,117 18,668 22,809 26,599 22 25 32 43 41
Interest rate swaps 169,106 207,588 228,693 272,216 309,588 4,778 4,840 4,163 5,321 6,183
Options 28,596 36,821 43,221 52,288 56,951 597 580 631 700 953
Equity-linked contracts 5,793 6,782 7,488 8,590 8,509 582 671 853 1,116 1,142
Forwards and swaps 1,177 1,430 1,767 2,470 2,233 112 147 166 240 239
Options 4,617 5,351 5,720 6,119 6,276 470 523 686 876 903
Commodity contracts 5,434 6,394 71415 7,567 9,000 871 718 667 636 753
Gold 334 456 640 426 595 51 77 56 47 70
Other commodities 5,100 5,938 6,475 7,141 8,405 820 641 611 589 683
Forwards and swaps 1,909 2,188 2,813 3,447 5,629
Options 3,191 3,750 3,663 3,694 2,776
Credit default swaps 13,908 20,352 28,650 42,580 57,894 243 294 470 721 2,002
Single-name instruments 10,432 13,873 17,879 24,239 32,246 171 186 278 406 1,143
Multi-name instruments 3,476 6,479 10,771 18,341 25,648 7 109 192 315 859
Unaliocated 29,199 35,997 39,740 61,713 71,225 1,659 1,685 1,609 1,259 1,642
Memorandum item:
Gross Credit Exposure 1,900 2,032 2,036 2,672 3,256
Table 20A: Amounts outstanding of OTC foreign exchange derivatives
By instrument and counterparty
In billions of US dollars .
Notional amounts outstanding Gross market values
Instrument / counterparty Dec 2005 Jun 2006 Dec 2006 Jun 2007 Dec 2007 | Dec 2005 Jun 2006 Dec 2006 Jun 2007 Dec 2007
Total contracts 31,360 38,127 40,271 48,645 56,238 997 1,136 1,266 1,345 1,807
reporting dealers 12,165 15,306 15,5632 19,173 21,334 323 368 438 455 594
other financial institutions 12,721 15,123 16,023 19,144 24,154 412 471 521 557 801
non-financial customers 6,474 7,698 8,716 10,329 10,751 261 297 307 333 412
Outright forwards and foreign
exchange swaps 15,873 19,407 19,882 24,530 29,144 406 436 469 492 675
reporting dealers 5,713 7,301 6,914 8,800 9,899 154 157 173 190 228
other financial institutions 6,564 7,758 8,206 10,010 12,970 155 17 186 185 290
non-financial customers 3,596 4,347 4,763 5,720 6,275 97 108 109 117 156
Currency swaps 8,504 9,696 10,792 12,312 14,347 453 535 601 619 817
reporting dealers 3,268 3,770 4,121 4,909 5,487 108 137 163 155 215
other financial institutions 3,669 4,247 4,594 5,262 6,595 211 246 277 291 404
non-financial customers 1,567 1,679 2,077 2,141 2,264 133 151 161 173 198
Options 6,984 9,024 9,597 11,804 12,748 138 165 196 235 315
reporting dealers 3,184 4,234 4,498 5,464 5,948 60 74 102 111 151
other financial institutions 2,488 3,118 3,223 3,872 4,588 47 53 58 81 107
non-financial customers 1,311 1,672 1,876 2,468 2,212 31 38 36 43 57




