
  

Commitments of Traders Futures and options B

ICE Brent Crude Futures and Options - ICE Futures Europe
09/01/2018

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

09/01/2018 2973215 599951 1422878 424170 41988 428728 641958 67806 331125 104628 247449 386097 56557 47143

02/01/2018 2846075 602680 1428268 427589 39637 403792 626515 61056 291578 102950 237599 339399 51571 44746

26/12/2017 2899187 648564 1465593 419835 36390 407538 622607 61323 297880 104474 231023 340726 57563 58714

19/12/2017 2941104 692207 1477886 408007 35742 435824 596722 58677 305327 93617 222404 354339 55060 50904

12/12/2017 2875688 642491 1444515 411240 35702 417379 603806 59755 290477 93918 213083 355470 60905 59305

Percent of Open Interest Represented by Each Category of Trader

MktDate

09/01/2018 100.0% 20.2% 47.9% 14.3% 1.4% 14.4% 21.6% 2.3% 11.1% 3.5% 8.3% 13.0% 1.9% 1.6%

02/01/2018 100.0% 21.2% 50.2% 15.0% 1.4% 14.2% 22.0% 2.1% 10.2% 3.6% 8.3% 11.9% 1.8% 1.6%

26/12/2017 100.0% 22.4% 50.6% 14.5% 1.3% 14.1% 21.5% 2.1% 10.3% 3.6% 8.0% 11.8% 2.0% 2.0%

19/12/2017 100.0% 23.5% 50.2% 13.9% 1.2% 14.8% 20.3% 2.0% 10.4% 3.2% 7.6% 12.0% 1.9% 1.7%

12/12/2017 100.0% 22.3% 50.2% 14.3% 1.2% 14.5% 21.0% 2.1% 10.1% 3.3% 7.4% 12.4% 2.1% 2.1%

Number of Traders in Each Category

MktDate

09/01/2018 454 116 149 46 26 63 101 32 68 28 50 65

02/01/2018 452 108 145 48 26 61 103 34 69 27 49 62

26/12/2017 450 117 150 48 23 59 102 33 71 28 46 59

19/12/2017 471 126 155 49 25 62 107 40 77 26 47 62

12/12/2017 466 124 154 49 22 60 110 38 78 27 47 60

Long Short Long Short Long Short Long Short

15.6% 14.7% 25.8% 24.4% 11.7% 12.7% 19.6% 18.1%

15.6% 15.3% 26.2% 25.2% 12.1% 13.7% 20.3% 19.4%

15.5% 15.1% 25.9% 24.9% 11.9% 13.3% 20.0% 18.8%

15.3% 14.4% 25.5% 24.1% 11.7% 12.5% 19.7% 17.9%

15.2% 14.4% 25.4% 23.8% 11.9% 12.7% 20.1% 18.4%

Producer/Merchant/ 

Processor/User Swap Dealers Managed Money Other Reportables

Nonreportable

Positions

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

  


