
 
 

FACT SHEET: ICE Futures Europe Commitments of Traders Report 

 

 • Increasing transparency in listed commodity futures markets  

 • Leadership in the development of comprehensive reporting across regulatory jurisdictions  

 

COT reports have been published by the Commodity Futures Trading Commission (CFTC) and its 

predecessors for more than 80 years. They were developed in their modern form by the US Commodity 

Exchange Authority in 1962, and have been by published weekly by the CFTC (which succeeded the 

CEA in 1974) since 2000. COT reports provide weekly data on categories of traders holding open interest 

in futures contracts with more than 20 participants.  

 

 Position data on all ICE Futures Europe contracts is provided to the FCA and by permission of the FCA 

data for WTI, Heating Oil and RBOB Gasoline is also provided to the CFTC.  

 

Starting June 20, 2011, ICE Futures Europe began publishing weekly Commitments of Traders reports on 

Brent and Gasoil to provide additional market transparency and leadership in the development of 

comprehensive reporting across regulatory jurisdictions. The soft commodity contracts namely, London 

Cocoa, Robusta Coffee, White Sugar and UK Feed Wheat were added in September 2014 after the 

migration of the products from the Liffe market. 

 

 DETAILS  

 

 • Available here each Friday at 18:30pm London time (13:30pm EST)  

 • Weekly reporting on positions held in Brent of at least 350 lots and Gasoil of at least 250 lots  

and for the soft commodities contracts of at least 100 lots.  

 • Broken into four categories: producers, swap dealers, managed money, and other  

 • Includes positions in futures only as well as futures and options  

 

FAQ  

 

Why Brent and Gasoil?  

These are the ICE’s largest contracts measured by volume and open interest and the ones with the greatest 

public interest.  Data on ICE’s WTI crude oil contract is already included in the CFTC’s weekly report. 

 

What is included in the “non-reportable” and “other reportable” categories?  

A Non-reportable position, in line with the CFTC’s definition, is that of any trader whose position is 

smaller than the reporting level in every contract month (350 for Brent, 250 for gasoil, 100 for soft 

commodities). For example in Brent, a trader with a position of 300 lots in each of three separate months 

would be placed in the Non-reportable category. A trader with a position of 350 lots in one month and 

275 lots in two other months would have the same total position (900 lots), but would not be placed in the 

Non-reportable category.  

  

The Other Reportable category is the default category for the positions of companies whose main 

business activity is unknown from publicly-available information, but it is also the category for 

companies that do not fit the other definitions.  For example, a high-frequency trader or proprietary 

trading house would be categorised as an Other Reportable position.  

https://www.theice.com/marketdata/reports/122

