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lotal derivatives notional outstanding June 2016
_ o o _ Notional outstanding:
= $544 trillion at end-June 2016 P
19~ 66 14 \j

Gross market value:

Derivatives Market by $20.7 trillion
Asset Class ($ Trillion) \
> After netting:

M Interest rate derivatives (IRD) $3.7 trillion

B FX derivatives
W Credit derivatives

December 2015

Notional outstanding:
$492.7 trillion
\j

Gross market value:
$14.5 trillion
\j

After netting:

Equity derivatives
B Commodity derivatives

Source: Bank for International Settlements
semiannual survey June 2016
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