
 

 

 

The 2011 Statistical Package offers users the most up to date information on the state of European capital 

markets in the aftermath of the financial crisis. Contents are divided into six sections: equity markets, debt 

securities markets, exchange-traded derivatives markets, over-the-counter derivatives markets, asset 

management and global comparative data. Internal links, as well as a complete table of contents, facilitate the 

internal navigation of the document; and the most important datasets are represented in charts in order to 

demonstrate trends visually. 

 

The 2011 version includes disaggregated data on equity markets for each stock exchange belonging to the same 

group. The package also compiles, for the first time, a wide range of MiFID statistics for pan-European and 

national trading venues. Moreover, the debt securities section has been upgraded with data about securitization 

and the section on exchange-traded derivatives now includes a complete stock and index options and futures 

overview. The asset management section has been then enriched with data about pension funds and insurance 

companies. Finally, a brand new section on global comparative data presents a qualitative analysis by our senior 

staff of main global capital market trends. 

 

The ECMI Statistical Package presents a comprehensive collection of relevant data on the dynamics of various 

segments of European capital markets, complete with graphical representations and explanatory commentary. It 

enables users to trace trends so as to highlight the ongoing transformations of capital markets, including the 

structural changes brought about by competitive forces, innovation, and regulation. It represents an important 

step to overcome the existing fragmentation in data on the evolution of European capital markets by offering a 

‘one-stop-shop’ for market participants, regulators, academics and students. 

 

The package is available PDF and Excel format at www.eurocapitalmarkets.org free of charge for ECMI 

members. Non-members may purchase it via the bookshop of CEPS at www.ceps.eu.

Covers: Data on: 

- Disaggregated data for more than 42 stock 
exchanges 

- 133 tables 
- 102 figures 
- Up to 19 years  
- Tables and figures on global comparative 

data with qualitative analyses of main global 
capital market trends  

- Equity market 
- MiFID statistics 
- Debt securities market 
- Exchange-traded derivative market 
- Over-the-counter derivative market 
- Asset management 
- Gross domestic product 
- Exchange rate 
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Value of share trading 
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Amount outstanding (by issuer and segment) 

Net issuance (by issuer and segment) 

Bond market by exchange 

covered bond market 

Securitisation (issuances and amounts outstanding) 
 

Turnover (by exchange, risk category, maturity and location) 

Open interest (by risk category) 
 

Notional amounts outstanding and gross market values  

    Foreign Exchange 
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    Equity-Linked 
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    Credit Default Swaps  

Comparison of OTC and Exchange traded derivatives (ETD)  
 

Mutual funds 

Mutual funds excluded funds of funds 

UCITS market 

Non-UCITS market 

Comparison of EU27 UCITS and non-UCITS markets 
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The European Capital Markets Institute (ECMI) is an independent think tank that undertakes and disseminates 

research on capital markets and contributes to ongoing policy debates in Europe. ECMI acts as a focal point for 

academics, market participants and policymakers to exchange ideas on the efficiency, stability, integrity and 

competitiveness of our capital markets. These exchanges are fuelled by the various outputs ECMI produces, such 

as regular commentary, policy briefs, research reports, statistics, seminars and conferences. ECMI is managed by 

the Centre for European Policy Studies in Brussels, among the top three European think tanks. 

 

 

- Rethinking Asset Management: From Resilience to Investor Protection and Economic Growth, Mirzha de 

Manuel and Karel Lannoo, ECMI-CEPS Task Force Report, forthcoming 

- MiFID 2.0 Unveiled, Karel Lannoo, ECMI Commentary 

- The Eurozone Debt Crisis, Diego Valiante, ECMI Policy Brief 251, August 2011 

- Commodity Prices in Boom-and-Bust Cycles, Diego Valiante, ECMI Commentary, June 2011 

- An Investigation into Stewardship, External Publication, June 2011 

- MiFID 2.0: Casting New Light on Europe’s Capital Markets, Diego Valiante, ECMI-CEPS Task Force Report, 

April 2011 

- NYSE Euronext- Deutsche Börse Merger: Let the dance go on!, Diego Valiante, ECMI Policy Brief, March 2011 

- The Forest of Basel III has too many Trees, Karel Lannoo, ECMI Commentary, February 2011 

- MiFID Implementation in the midst of the crisis, Diego Valiante et al, ECMI Research Report 6, February 2011  

 

 

- Economic foundation and impact assessment of the Takeover Bids Directive, Project commissioned by the 

European Institutions  

- Rethinking Asset Management, ECMI-CEPS Task Force (running 2011) 

- Price Formation in Commodities Spot and Future Markets, ECMI-CEPS Task Force (running 2011-2012) 

- MiFID Review, ECMI-CEPS Task Force (running 2010-2011) 

- ETFs and Structured UCITS under Discussion, Research Seminar 

- Stewardship: UK and EU Perspectives, Research Seminar 

- Unravelling the Puzzle: Challenges for global asset allocation, Research Seminar 

- A different credit rating industry for Europe?, Research Seminar 

- Organised trading for non-equity financial instruments: The MiFID crusade, Research Seminar 

- European Parliament Debriefing: Financial Transaction Tax, Research Seminar 

 

To become a member of ECMI, support and participate in our research, please contact mirzha.demanuel@ceps.eu 

or visit our webpage www.eurocapitalmarkets.org/becomemember.  
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