
Commitments of Traders Futures and options B

ICE Brent Crude Futures - ICE Futures Europe
11/10/2011

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

11/10/2011 1028591 399233 448633 118921 86136 197816 99320 58316 102468 7464 28015 62186 41182 45021

04/10/2011 1018564 409346 425456 107788 92663 192677 97484 68391 106317 9996 31562 63880 31076 37617

27/09/2011 997402 384962 444632 108673 75767 207220 105979 58952 77675 10333 24682 64486 38076 43989

20/09/2011 953908 340548 445984 111244 76822 192910 122209 48939 73200 13350 16511 60557 39890 38985

13/09/2011 980116 378188 483924 114234 76150 184303 119415 50421 68485 14061 15742 61878 39554 39214

Percent of Open Interest Represented by Each Category of Trader

MktDate

11/10/2011 100.0% 38.8% 43.6% 11.6% 8.4% 19.2% 9.7% 5.7% 10.0% 0.7% 2.7% 6.0% 4.0% 4.4%

04/10/2011 100.0% 40.2% 41.8% 10.6% 9.1% 18.9% 9.6% 6.7% 10.4% 1.0% 3.1% 6.3% 3.1% 3.7%

27/09/2011 100.0% 38.6% 44.6% 10.9% 7.6% 20.8% 10.6% 5.9% 7.8% 1.0% 2.5% 6.5% 3.8% 4.4%

20/09/2011 100.0% 35.7% 46.8% 11.7% 8.1% 20.2% 12.8% 5.1% 7.7% 1.4% 1.7% 6.3% 4.2% 4.1%

13/09/2011 100.0% 38.6% 49.4% 11.7% 7.8% 18.8% 12.2% 5.1% 7.0% 1.4% 1.6% 6.3% 4.0% 4.0%

Number of Traders in Each Category

MktDate

11/10/2011 281 78 94 30 32 47 30 55 46 8 23 29

04/10/2011 279 83 95 28 30 46 28 54 48 10 22 32

27/09/2011 265 78 95 29 29 48 29 43 42 10 21 25

20/09/2011 264 74 90 25 29 45 37 37 41 14 23 27

13/09/2011 264 82 93 28 28 46 34 38 39 16 18 26

Long Short Long Short Long Short Long Short

19.3% 16.6% 30.5% 25.1% 14.9% 7.9% 20.5% 12.1%

19.1% 17.1% 28.9% 25.1% 14.8% 9.7% 20.3% 13.6%

20.1% 18.5% 30.9% 27.6% 13.7% 8.0% 19.8% 12.6%

20.2% 19.1% 31.5% 29.0% 13.1% 9.4% 19.4% 15.2%

19.7% 20.5% 32.2% 30.9% 12.5% 9.0% 19.0% 13.8%
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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


