
  

Commitments of Traders Futures and options B

ICE Brent Crude Futures and Options - ICE Futures Europe
14/05/2019

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

14/05/2019 2921214 702027 1370087 525843 53361 386966 424646 27335 337526 48462 272507 431061 64685 42372

07/05/2019 2854392 693526 1365427 519995 56761 382190 434082 27907 291641 50771 265274 419555 62632 45637

30/04/2019 2838324 691921 1366086 534114 55834 373229 433588 29219 281018 53242 278418 409479 61733 45041

23/04/2019 3149505 763647 1462143 553446 51023 459152 428264 31998 346499 52259 262886 473706 72531 62098

16/04/2019 3070515 770284 1463139 541987 43165 445433 411833 31968 330450 52025 248949 456847 61657 50564

Percent of Open Interest Represented by Each Category of Trader

MktDate

14/05/2019 100.0% 24.0% 46.9% 18.0% 1.8% 13.2% 14.5% 0.9% 11.6% 1.7% 9.3% 14.8% 2.2% 1.5%

07/05/2019 100.0% 24.3% 47.8% 18.2% 2.0% 13.4% 15.2% 1.0% 10.2% 1.8% 9.3% 14.7% 2.2% 1.6%

30/04/2019 100.0% 24.4% 48.1% 18.8% 2.0% 13.1% 15.3% 1.0% 9.9% 1.9% 9.8% 14.4% 2.2% 1.6%

23/04/2019 100.0% 24.2% 46.4% 17.6% 1.6% 14.6% 13.6% 1.0% 11.0% 1.7% 8.3% 15.0% 2.3% 2.0%

16/04/2019 100.0% 25.1% 47.7% 17.7% 1.4% 14.5% 13.4% 1.0% 10.8% 1.7% 8.1% 14.9% 2.0% 1.6%

Number of Traders in Each Category

MktDate

14/05/2019 433 115 141 46 15 54 108 29 92 32 42 70

07/05/2019 417 114 138 45 14 52 100 25 82 33 37 64

30/04/2019 418 113 144 45 14 52 101 26 80 37 33 61

23/04/2019 423 110 142 47 13 55 103 30 84 33 36 63

16/04/2019 432 118 146 46 16 56 102 31 87 30 37 60

Long Short Long Short Long Short Long Short

14.1% 15.9% 22.8% 26.2% 9.6% 9.4% 15.2% 15.6%

14.3% 15.7% 22.8% 26.2% 9.7% 9.6% 15.5% 16.3%

14.7% 15.9% 23.1% 26.6% 9.9% 10.0% 15.8% 17.1%

14.5% 14.8% 23.3% 25.4% 9.1% 8.8% 14.6% 15.1%

14.6% 15.5% 23.7% 26.2% 9.2% 9.0% 14.7% 15.2%

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
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