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The WSC Compendium for the COT -Report - The Complete 
Resource for Commodity & FX Traders 

Independent and objective research provider

www.WallStreetCourier.com

Update Cycle: Weekly
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Why the Commitments of Traders Report matters?

They tend to be early, but they are usually right on the long run!

Å The Commodity Futures Trading Commission (CFTC) provides inside information about 

purchases and sales of futures contracts

Å The largest players in each market are required to disclose their positions to the CFTC on 

a daily basis and this report is released on a weekly basis 

Å These traders are separated into Commercial Hedgers (consisting of 

Producer/Merchant/Processor/User), Large Traders/Managed Money (consisting of 

Hedge Funds and other big players) and Small Traders

ÅManaged Money/Large Traders are futures market participant who engages in futures 

trades on behalf of investment funds or clients 

ÅWhile Managed Money are commonly equated with hedge funds, they may include 

Commodity Pool Operators and other managed accounts as well as hedge funds

ÅManaged Money tends to be early, but they are usually right on the long run

ÅExtreme divergences in the net positions of large traders (managed money) and the 

price of the underlying security have proven to be reliable indicators of important 

trend changes 
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Overview of different Markets which are being covered by the 
Commitments of Traders Report

CFTC 

Commitment of Traders 

Report
LIVE STOCKS:

Å LIVE HOGS - CME

Å LIVE CATTLE - CME

Å FEEDER CATTLE - CME

INDUSTRIAL METALS:

Å PLATINUM - NYMEX

Å COPPER-GRADE #1 - COMEX

ENERGY:

Å NO. 2 HEATING OIL, N.Y. HARBOR

Å NATURAL GAS ïNYMEX

Å CRUDE OIL, LS - NYMEX

CURRENCY:

Å CANADIAN DOLLAR - CME

Å SWISS FRANC - CME

Å MEXICAN PESO - CME

Å BRITISH POUND STERLING - CME

Å JAPANESE YEN - CME

Å U.S. DOLLAR INDEX - ICE

Å EURO FX - CME

Å AUSTRALIAN DOLLAR - CME

INDICES:

Å DJ IND. AVERAGE - CBOT

Å S&P 500 STOCK INDEX - CME

Å E-MINI S&P 500 - CME

Å NASDAQ-100 - CME

Å NASDAQ-100 (MINI) - CME

Å NIKKEI STOCK INDEX- ICE

INTEREST RATES: 

Å FED FUNDS ïCBOT

Å 2-YEAR U.S. T-NOTES - CBOT

Å 5-YEAR U.S. T-NOTES - CBOT

Å 10-YEAR U.S. T-NOTES - CBOT

Å LONG-TERM U.S. T-BONDS - CBOT

Å 3-MONTH EURODOLLARS - CME

The CoT/CFTC Report can be classified into 8 different markets 

AGRICULTURE: 

Å WHEAT - CBOT

Å CORN - CBOT

Å OATS - CBOT

Å SOYBEANS - CBOT

Å SOYBEAN OIL - CBOT

Å SOYBEAN MEAL - CBOT

Å COTTON NO. 2 - ICE FUTURES

Å FRZN CONC. OJ - ICE FUTURES

Å COCOA - ICE FUTURES. 

Å SUGAR NO. 11 - ICE FUTURES

Å COFFEE C - ICE FUTURES U.S. 

PRECIOUS METALS:

Å PALLADIUM  - NYMEX

Å SILVER  - COMEX

Å GOLD - COMEX
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CFTC Charts
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AGRICULTURE

Cocoa - ICE Net Positions ïWeekly

ÅCommercial Hedgers

ÅManaged Money

ÅSmall Traders

ÅTotal Open Interest

ÅCoT-Futures 
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AGRICULTURE

Cocoa - ICE Net Positions ïWeekly

ÅCommercial Hedgers

ÅManaged Money

ÅSmall Traders

ÅTotal Open Interest

ÅCoT-Futures 
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AGRICULTURE

Coffee - ICE Net Positions ïWeekly

ÅCommercial Hedgers

ÅManaged Money

ÅSmall Traders

ÅTotal Open Interest

ÅCoT-Futures 
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AGRICULTURE

Coffee - ICE Net Positions ïWeekly

ÅCommercial Hedgers

ÅManaged Money

ÅSmall Traders

ÅTotal Open Interest

ÅCoT-Futures 
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AGRICULTURE

Corn - CBOT Net Positions - Weekly 

ÅCommercial Hedgers

ÅManaged Money

ÅSmall Traders

ÅTotal Open Interest

ÅCoT-Futures 
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AGRICULTURE

Corn - CBOT Net Positions - Weekly 

ÅCommercial Hedgers

ÅManaged Money

ÅSmall Traders

ÅTotal Open Interest

ÅCoT-Futures 
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AGRICULTURE

Cotton No 2 ï

ICE Net Positions ïWeekly

ÅCommercial Hedgers

ÅManaged Money

ÅSmall Traders

ÅTotal Open Interest

ÅCoT-Futures 
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AGRICULTURE

Cotton No 2 ï

ICE Net Positions ïWeekly

ÅCommercial Hedgers

ÅManaged Money

ÅSmall Traders

ÅTotal Open Interest

ÅCoT-Futures 
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AGRICULTURE

Frozen Concentrated Orange Juice -

ICE Net Positions - Weekly 

ÅCommercial Hedgers

ÅManaged Money

ÅSmall Traders

ÅTotal Open Interest

ÅCoT-Futures 
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AGRICULTURE

Frozen Concentrated Orange Juice -

ICE Net Positions - Weekly 

ÅCommercial Hedgers

ÅManaged Money

ÅSmall Traders

ÅTotal Open Interest

ÅCoT-Futures 
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AGRICULTURE

Oats - CBOT Net Positions ïWeekly

ÅCommercial Hedgers

ÅManaged Money

ÅSmall Traders

ÅTotal Open Interest

ÅCoT-Futures  


