
Commitments of Traders Futures and options B

ICE Brent Crude Futures and Options - ICE Futures Europe
05/04/2016

MktDate OI Long Short Long Short Spreading Long Short Spreading Long Short Spreading Long Short

05/04/2016 2765330 703465 1392424 547259 40810 415175 408682 53457 255032 72636 248986 303029 60053 56418

29/03/2016 2748551 704910 1384423 535753 45376 420678 404803 47806 247239 67580 249983 298535 69053 54510

22/03/2016 2853210 718256 1389799 552392 58531 438264 405997 42291 284894 66165 252354 331031 56212 56046

15/03/2016 2769935 670209 1323832 549324 61635 425100 400832 52750 280601 71599 260181 312930 59341 52907

08/03/2016 2797367 696166 1330952 558372 78966 419282 395215 62255 282472 79302 265390 305973 60585 52077

Percent of Open Interest Represented by Each Category of Trader

MktDate

05/04/2016 100.0% 25.4% 50.4% 19.8% 1.5% 15.0% 14.8% 1.9% 9.2% 2.6% 9.0% 11.0% 2.2% 2.0%

29/03/2016 100.0% 25.6% 50.4% 19.5% 1.7% 15.3% 14.7% 1.7% 9.0% 2.5% 9.1% 10.9% 2.5% 2.0%

22/03/2016 100.0% 25.2% 48.7% 19.4% 2.1% 15.4% 14.2% 1.5% 10.0% 2.3% 8.8% 11.6% 2.0% 2.0%

15/03/2016 100.0% 24.2% 47.8% 19.8% 2.2% 15.3% 14.5% 1.9% 10.1% 2.6% 9.4% 11.3% 2.1% 1.9%

08/03/2016 100.0% 24.9% 47.6% 20.0% 2.8% 15.0% 14.1% 2.2% 10.1% 2.8% 9.5% 10.9% 2.2% 1.9%

Number of Traders in Each Category

MktDate

05/04/2016 429 117 130 51 23 53 97 44 77 33 31 59

29/03/2016 425 130 132 51 24 57 92 39 70 36 25 59

22/03/2016 427 126 136 53 22 58 91 38 72 33 31 64

15/03/2016 434 124 139 53 23 56 90 45 74 33 29 58

08/03/2016 430 119 137 50 23 55 93 44 74 34 30 58

Long Short Long Short Long Short Long Short

12.5% 16.3% 22.1% 27.6% 8.6% 13.5% 15.5% 21.7%

12.6% 16.0% 22.2% 27.0% 8.7% 13.7% 15.7% 21.8%

12.5% 15.5% 21.7% 26.3% 8.4% 13.0% 15.2% 20.6%

12.5% 14.9% 21.9% 25.6% 8.6% 13.0% 15.5% 20.7%

12.5% 14.9% 21.7% 25.4% 8.9% 13.0% 15.8% 20.4%

Producer/Merchant/ 

Processor/User Swap Dealers Managed Money Other Reportables
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Percent of Open Interest Held by the Indicated Number of the Largest Traders

By Gross Position By Net Position

4 or Less Traders 8 or Less Traders 4 or Less Traders 8 or Less Traders


