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Credit default swaps, by location of counterparty

Notional amounts outstanding, in billions of US dollars

H1 2023 All locations Home country
Abroad

Total US European 
countries

Japan Other Asian 
countries

Latin America All other 
countries

Total 9,902 2,483 6,902 2,131 4,153 81 73 282 182

Bought (gross basis) 5,728 1,379 4,030 1,141 2,488 68 52 168 114

Sold (gross basis) 5,308 1,305 3,760 1,098 2,390 51 29 115 78

With reporting dealers 1,134 201 888 108 725 38 8 1 9

Bought (gross basis) 1,151 206 894 104 726 43 8 1 11

Sold (gross basis) 1,117 196 883 111 723 33 9 1 7

With non-reporters 8,767 2,282 6,014 2,023 3,428 43 64 281 174

Bought (gross basis) 4,577 1,173 3,136 1,037 1,761 25 44 167 103

Sold (gross basis) 4,191 1,109 2,877 986 1,667 18 20 115 71


