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U.S. HOLDINGS OF CROSS BORDER DERIVATIVES

USD Millions 2011Q1 2010Q4
U.S. Gross U.S. Gross Net Cash U.S. Gross U.S. Gross Net Cash
. . - . Settlements ) . - . Settlements
Negative Fair Positive Fair . Negative Fair Positive Fair .
from Foreign from Foreign
Value Value . Value Value .
Residents Residents
Africa
| ToalAfica 19382 19513 210 20527 20988  (60)
Asia
Japan 96,724 96,511 (1,064) 106,590 104,198 (1,338)
Total Asia 123,122 127,499 (406) 138,491 140,123 76
Caribbean
Cayman Islands 36,264 48,187 344 48,930 60,329 2,377
Europe
Belgium 8,934 11,508 146 10,244 13,449 646
France 139,413 161,320 (3,738) 156,930 180,511 1,448
Germany 182,462 193,137 (65) 209,014 220,547 39
Ireland 212,960 226,655 (133) 251,881 268,319 (861)
ltaly 5,386 7,492 (603) 6,893 8,392 (208)
Netherlands 11,349 13,840 (78) 12,907 15,457 662
Switzerland 72,251 79,165 246 81,315 87,746 27)
United Kingdom 2,136,456 2,167,570 7,192 2,468,669 2,503,208 577

International and Regional Organizations

Latin America

North America

Other Countries
Australia 13,558 17,318 135 14,480 18,704 65

GRAND TOTAL 3,074,890 3,184,240 3, 3,541,931 3,652,313
of which:
Over-the-Counter
Single Currency: Forwards 6,373 5,375 N/A 6,684 6,541 N/A
Single Currency: Swaps 2,131,854 2,176,884 N/A 2,557,293 2,596,870 N/A
Sinrl;le Currenci: Oﬁﬁons 208,879 223,565 N/A 223,552 241,115 N/A
Foreign Exchange: Forwards 112,508 113,784 N/A 110,520 113,369 N/A
Foreign Exchange: Swaps 139,116 160,243 N/A 153,063 170,886 N/A
Foreign Exchange: Options 39,459 43,707 N/A 40,505 46,043 N/A
| ForeignExchange:Toal 201088 817734  (89%5) 304088 330208  (8373)|

Other: Equity 40,864 47,278 N/A 40,073 44,936 N/A
Other: Credit 264,462 287,870 N/A 290,208 318,710 N/A
Other: All Other 100,045 91,995 N/A 90,444 83,331 N/A

Exchange-Traded

Foreign Exchange: Own Contracts 649 1,067 2,891 674 878 1,527
Foreign Exchange: Customers' Contracts 4,288 3,720 1,133 3,847 3,226 3,624
U.S. Exchange: Foreign Counterparty Contracts 26,393 28,752 2,040 25,068 26,408 4,954
Memorandum:
Contracts with Own Foreign Offices 749,229 764,566 N/A 853,851 874,301 N/A
Contracts with Foreign Official Institutions 13,937 12,382 2,181 15,975 13,451 218

Contracts of U.S. Depository Institutions N/A N/A N/A N/A N/A N/A
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The Securities Industry and Financial Markets Association (SIFMA) prepared this material for informational
purposes only. SIFMA obtained this information from multiple sources believed to be reliable as of the date of
publication; SIFMA, however, makes no representations as to the accuracy or completeness of such third party
information. SIFMA has no obligation to update, modify or amend this information or to otherwise notify a reader
thereof in the event that any such information becomes outdated, inaccurate, or incomplete.

The Securities Industry and Financial Markets Association (SIFMA) brings together the shared interests of
hundreds of securities firms, banks and asset managers. SIFMA's mission is to support a strong financial industry,
investor opportunity, capital formation, job creation and economic growth, while building trust and confidence in
the financial markets. SIFMA, with offices in New York and Washington, D.C,, is the US. regional member of the
Global Financial Markets Association (GFMA). For more information, visit wwwsifma.org.
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