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Graph 5

Semiannual reporters dominate

B. Gross market values

A. Notional amounts
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FX = foreign exchange derivatives; IR = interest rate derivatives; EQ = equity derivatives; CO = commodity

credit derivatives.

derivatives; CR

Source: BIS OTC derivatives statistics.

& Bank for

0190



O

O

m_ N N O O 0

N T O
OOo0oOooOOoOooOooOooooOooooooooOooooooooooooooooooooOooOodno
N A |
OOO0OOO0OOoOOooOOoOOoOoOoooooooOoooooooooooooooooooooooOoOoaOn
OO00O0O0O0OOoOoOooOOoOoOoOoooooooooooOooooooooooooooOoooooooooooond
OO00O0O0OOoOoOoooOoOooooooooooooooooooooooooooooooooooooood
N A A s |
N T T T O
N I T
OO00O00OoOooOooOoOoOoooooooooooooooooooooooooOoOd

OOoO0OO0OoOoOoOoOoOooooOooooOoOoooooooooOoooooooooooooooooooOoan
N A |
N A v S o |
I A s |
I A A s |
N I T O

N I |

0200



gobooorTcoooooooooboboboooog

Global OTC derivatives markets' Graph A1
Notional principal Gross market value Gross credit exposure
USD trn USD trn  Per cent USD trn
- 5 _ _ = 600 30 30 45
400 — 20 20 3.0
200 10 1.5
14 Tie! Tqgl Too! T2 14 16! Tqg! Too! E_ Pe! T1g! Tool 122
Il Interest rate Commodities — Share of gross market value (lhs)
FX I CDS Amounts (rhs)
I Equity

' At half-year end (end-June and end-December). Amounts denominated in currencies other than the US dollar are converted to US dollars

at the exchange rate prevailing on the reference date.

Source: BIS OTC derivatives statistics (available at www.bis.org/statistics/derstats.htm).

© Bank for International Settlements
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OTC foreign exchange derivatives'

Notional principal Graph A.2
By currency By maturity By sector of counterparty
USD trn Per cent  Per cent USD trn
100 100 8 100
75 75 6 75
50 50 4 50
—~—————— 25 2 25
—_—
0 0 0 0
bolgel Tag! Taol T2 14 Tl Tagl Tl 14t Tl Tag! 10!
— USdollar = Pound sterling B <1year — Share of CCPs (lhs)
= Euro — Yen B > 1year & <5 years Rhs: ml Reporting dealers
> 5 years B Other financial institutions

[ Non-financial institutions

At half-year end (end-June and end-December). Amounts denominated in currencies other than the US dollar are converted to US dollars
at the exchange rate prevailing on the reference date.

Source: BIS OTC derivatives statistics (available at www.bis.org/statistics/derstats.htm).

' Bank for ional Settlements
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OTC interest rate derivatives'

Notional principal Graph A3
By currency By maturity By sector of counterparty
USD trn Per cent  Per cent USD trn
240 100 82 600
180 75 80 450
120 50 78 300
, 60 25 76 150
0 0 74 0
bolgel Tag! Taol T2 14 Tl Tigl Tl T 14 Tie! Tig! Too! 122
— USdollar —— Pound sterling B <1year — Share of CCPs (Ihs)
— Euro — Yen I > 1 year & <5 years Rhs: mml Reporting dealers
> 5 years I Other financial institutions

I Non-financial institutions

At half-year end (end-June and end-December). Amounts denominated in currencies other than the US dollar are converted to US dollars
at the exchange rate prevailing on the reference date.

Source: BIS OTC derivatives statistics (available at www.bis.org/statistics/derstats.htm).

© Bank for ional Settlements
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OTC equity-linked derivatives'

Notional principal Graph A4
By equity market By maturity By sector of counterparty
USD trn Per cent Per cent USD trn
100 1.6 8
75 1.2 6
50 08 4
25 04 2
0 00 0
bole ! Tag! T2 14 el Tigl T20l 22 141 T1e! Tgl T2l 122
— United States —— Japan B <1 year — Share of CCPs (lhs)
—— European countries == Other B > 1year & <5 years Rhs: mml Reporting dealers
[ > 5 years I Other financial institutions

0 Non-financial institutions

At half-year end (end-June and end-December). Amounts denominated in currencies other than the US dollar are converted to US dollars
at the exchange rate prevailing on the reference date.

Source: BIS OTC derivatives statistics (available at www.bis.org/statistics/derstats.htm).

'© Bank for ional Settlements
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Outstanding interest rate derivatives, gross market values

Graph 2

In trillions of US dollars

pound (sterling) other

yen

euro

US dollar

Source: BIS OTC derivatives statistics (Tables D5.1 and D5.2).
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ogo OTC derivatives outstanding: Updated 30 November 2022 (https.//www.bis.org/statistics/derstats.htm?m=2071).
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ogf OTC derivatives statistics at end-June 2022, 30 November 2022 (https.//www.bis.org/publ/otc_hy2211.htm).

D_H__H__H_m I O Y O

0270



