
Commitments of Traders Futures and options B

ICE Brent Crude Futures and Options - ICE Futures Europe
09/08/2016

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

09/08/2016 2820643 723578 1359531 540329 23669 444074 397225 106102 280775 54609 229374 317825 62228 59292

02/08/2016 2743060 684222 1274823 536765 24480 441442 385819 125431 269981 53006 239461 314444 57381 52998

26/07/2016 2763629 715585 1310648 521517 34067 444094 377250 88714 270578 58557 238117 317929 58120 59483

19/07/2016 2877490 749887 1366133 515283 28312 494936 375959 78351 274539 54405 226309 355219 57262 53691

12/07/2016 2861897 736351 1359285 519143 27757 490885 376441 73070 273475 47918 228427 353237 64447 55762

Percent of Open Interest Represented by Each Category of Trader

MktDate

09/08/2016 100.0% 25.7% 48.2% 19.2% 0.8% 15.7% 14.1% 3.8% 10.0% 1.9% 8.1% 11.3% 2.2% 2.1%

02/08/2016 100.0% 24.9% 46.5% 19.6% 0.9% 16.1% 14.1% 4.6% 9.8% 1.9% 8.7% 11.5% 2.1% 1.9%

26/07/2016 100.0% 25.9% 47.4% 18.9% 1.2% 16.1% 13.7% 3.2% 9.8% 2.1% 8.6% 11.5% 2.1% 2.2%

19/07/2016 100.0% 26.1% 47.5% 17.9% 1.0% 17.2% 13.1% 2.7% 9.5% 1.9% 7.9% 12.3% 2.0% 1.9%

12/07/2016 100.0% 25.7% 47.5% 18.1% 1.0% 17.2% 13.2% 2.6% 9.6% 1.7% 8.0% 12.3% 2.3% 1.9%

Number of Traders in Each Category

MktDate

09/08/2016 412 121 135 53 19 58 82 48 74 28 27 50

02/08/2016 427 126 137 56 18 55 78 53 71 28 36 54

26/07/2016 422 121 137 57 17 55 83 43 74 32 33 55

19/07/2016 422 117 137 56 16 56 86 45 77 35 28 54

12/07/2016 409 118 133 56 14 53 77 42 70 27 37 55

Long Short Long Short Long Short Long Short

13.5% 15.1% 23.0% 25.4% 8.9% 11.4% 16.3% 18.9%

13.8% 14.4% 23.0% 24.9% 8.8% 11.3% 16.5% 18.7%

13.1% 14.4% 22.2% 24.9% 8.4% 11.5% 15.7% 18.4%

13.0% 15.1% 22.5% 25.2% 8.1% 11.5% 14.8% 17.3%

13.2% 15.5% 22.1% 25.9% 8.2% 12.0% 14.9% 17.9%
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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


