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Investment 
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USD  
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 OTC Clearing—CME Group

Cleared Interest Rate Swaps
Volume and Open Interest (in millions USD)

Cleared Credit Default Swaps
Volume and Open Interest (in millions USD)

Cleared IRS Volume by Currency
(as of December 2014)

Cleared CDS by Type
(as of December 2014)
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Index Swaps  
57.8%

Single Name  
Swaps  
66.2%

Single Name  
Swaps  
42.2%

Index Swaps  
33.8%

ICE Clear Credit  
Cleared CDS by Type

(Open interest as of December 2014)

Source: Intercontinental Exchange

 OTC Clearing—ICE Clear Credit and ICE Clear Europe

Cleared Credit Default Swaps at ICE Clear Credit
Volume and Open Interest (in millions USD)

Cleared Credit Default Swaps at ICE Clear Europe
Volume and Open Interest (in millions USD)

ICE Clear Europe  
Cleared CDS by Type

(Open interest as of December 2014)
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Source: Japan Securities Clearing Corp.

 OTC Clearing—Japan Securities Clearing Corp.
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IRS Open Interest by Maturity
(as of December 2014)

Cleared Interest Rate Swaps
Volume and Open Interest (in millions USD)
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Cleared Credit Default Swaps
Volume and Open Interest (in millions USD)

Open Interest by CDS Index Series
(as of December 2014)

0 75,000 150,000 225,000 

13

14

15

16

17

18

19

20

21

22

 

SE
RI

ES

Volume (lhs) Open Interest (rhs)

VO
LU

M
E

O
PEN

 IN
TEREST

0 

2,000 

4,000 

6,000 

8,000 

10,000 

12,000 

0 

500 

1,000 

1,500 

2,000 

2,500 

3,000 

Q3 Q4 Q1 Q2 Q3 Q4 Q1 Q2 Q3 Q4 Q1 Q2 Q3 Q4 

2011 2012 2013 2014 



30 Futures Industry  | www.fia.org

Source: LCH.Clearnet

Note: LCH.Clearnet data adjusted so that volumes are single-counted.  
* Other: BRL, CLP, COP, IDR, PEN, PHP, RUB ** Other: ZAR, CZK, HKD, NZD, DKK, SGD, HUF, SEK, NOK, PLN, CHF, AUD, CAD

 OTC Clearing—LCH.Clearnet

Cleared Interest Rate Swaps
Volume and Open Interest (in millions USD)

Cleared FX Forwards
Volume and Open Interest (in millions USD)

Volume Open Interest

Q1 Q2 Q3 Q4 Q1 Q2 Q3 Q4 Q1 Q2 Q3 Q4 

2012 2013 2014 

VO
LU

M
E

O
PEN

 IN
TEREST

0 

20,000 

40,000 

60,000 

80,000 

100,000 

120,000 

140,000 

160,000 

20,000 

0 

40,000 

60,000 

80,000 

100,000 

120,000 

140,000 

160,000 

Dealer-Dealer Dealer-Client Open Interest

0 

50,000,000 

100,000,000 

150,000,000 

200,000,000 

250,000,000 

0 

50,000,000 

100,000,000 

150,000,000 

200,000,000 

250,000,000 

VO
LU

M
E

O
PEN

 IN
TEREST

Q3 Q4 Q1 Q2 Q3 Q4 Q1 Q2 Q3 Q4 Q1 Q2 Q3 Q4 

2011 2012 2013 2014 

OTC Clearing

EUR  
39.8%

Chinese  
Yuan  

32.5%

Indian 
Rupee  
34.4%

Malaysian Ringgit 
4.5%

 Other ** 
 10.8%

 Other * 
 8.9%

Korean 
Won  

12.7%

USD  
29.2%

JPY  
4.5%

GBP  
17.6%

Cleared IRS Volume by Currency
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Source: Nasdaq

Cleared Interest Rate Swaps
Volume and Open Interest (in millions USD)
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 OTC Clearing—Nasdaq Stockholm

Visit futuresforkids.org.uk for more information.

Event Inquiries and Sponsorship Opportunities: 
Contact FIA Europe at +44 20 7090 1334 or  
email Bernadette Connolly at bconnolly@fia-europe.org.

FIA and FIA Europe are pleased to announce that the IDX Gala 
Dinner will, once again, be held in aid of Futures for Kids. 
The Dinner also provides a valuable networking opportunity 
for those attending the 2015 International Derivatives Expo 
and the international listed derivatives community.

Wednesday 10 June 2015
The Artillery Gardens at the HAC
London, England

Help Make a Difference

Please join us at the 

IDX Gala Dinner


