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US CFTC Weekly Report, Net Open-interest (st22! 7|z ojzizoty, Zo o utH)
TFF - 2Y T-Note COT - 2Y T-Note
ap 4 oF 2Y Asset Manager/Institutional O 2| oF 2Y Commercial
(2FA%F) = )Y Leveraged Funds (%) (242D e 2V Non-Commercial (%)
175 4 -——- us2Y§a|($;)_,.._-----,---; 0.0 80 -——— Uszv—g;gl(g-.),__---_,..-_ 0.0
125 - r Los 60 / 05
75 - p L 1.0 40 ! 1.0
25 - A re 15 20 \ & *s is
‘,.V 1,-/’ . 0 Y] "_/I .
”'" bl T T
-25 20 2.0
S -20
75 1 25 2.5
| [ < -40 :
=125 - 3.0 -60 3.0
-175 - - 35 -80 3.5
19Y.03 19Y.09 20Y.03 20Y.09 19Y.03 19Y.09 20Y.03 20Y.09
TFF - 5Y T-Note COT - 5Y T-Note
5Y Asset Manager/Institutional 5Y Commercial
(24A|9F) e 5Y Leveraged Funds (%) (2HA|9F) e 5Y Non-Commercial (%)
250 w === US5Y 32|(R) < - 0.0 150 === US5Y 22/(]) - - 0.0
- - \v“.‘v -, - - \v,-‘-
' v\ 05 [} v v\t 05
150 A » A 100 K .
'l 1.0 50 ] - 1.0
50 - - 1 |
_“_/ \(A"v-/’ ' ' 15 o 15
50 | ’,’ - 2.0 2.0
\ -
W» 25 >0 25
-150 4 30 -100 3.0
-250 - - 35 -150 3.5
19Y.03 19Y.09 20Y.03 20Y.09 19Y.03 19Y.09 20Y.03 20Y.09
TFF - 10Y T-Note COT - 10Y T-Note
v 10Y Asset Manager/Institutional v 10Y Commercial
(224125 e 10Y Leveraged Funds (%) (224125 e 10Y Non-Commercial (%)
150 1 —==US 10Y 22/(2) 0.0 100 === US10Y 32(R) r 00
120 A 80
%0 7 M..,,\',,x,,_‘” > e0 '\l"v‘v—".‘-“‘vr ”
60 1 "'\_\ 1.0 40 ' v\ . 1.0
] ] )
30 20 15
0 0
-30 -20 F 2.0
-60 -40 L25
-90 -60
4120 -80 r3.0
-150 - 3.5 -100 - 35
19Y.03 19Y.09 20Y.03 20Y.09 19Y.03 19Y.09 20Y.03 20Y.09
TFF - 30Y T-Bond COT - 30Y T-Bond
30Y Asset Manager/Institutional ap|ok 30Y Commercial
(BEA12) — 30V Leveraged Funds (%) (27412h) = 30Y Non-Commercial (%)
60 — == US30Y 22(®) 0.0 gg === US30Y 22(%) [ 0.0
50 |
40 - 0.5 20 0.5
30 - 1.0 15 o 1.0
20 (WA PP 10 & S
0 Il’ \’I \s\\~"“ 15 5 "‘/ v \"'\\,'\“’ 1.5
0 1 : vy 20 0 , T 2.0
-10 -
-20 -10 2.5
-30 -15 3.0
-40 -20
-50 -25 35
-60 -30 4.0
19Y.03 19Y.09 20Y.03 20Y.09 19Y.03 19Y.09 20Y.03 20Y.09
[CFTCRA 2m ] 23 : CFTC, Bloomberg

*TFF(Traders in Financial Futures) Report : 20 R3|H Z2|MH 282
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