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CFTC 主要期货持仓变动（211214） 

一、 货币 

图 1：ICE 美元指数期货 CFTC 持仓 

  

 

 

 

 

 

 

 

 

 

 

 

来源:CFTC 
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总持仓 非商业净持仓

 总持仓 非商业多头 非商业空头 非商业净多头寸

2021/12/14 52098 42263 11022 31241
2021/12/7 59994 43058 8193 34865
2021/11/30 52172 42010 6131 35879
2021/11/23 57694 47116 11341 35775
2021/11/16 59387 47959 13051 34908
2021/11/9 57713 46521 11073 35448
2021/11/2 57947 45395 10413 34982
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图 2：CME 欧元期货 CFTC 持仓 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

来源:CFTC 
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 总持仓 非商业多头 非商业空头 非商业净多头寸

2021/12/14 661711 189530 201409 -11879
2021/12/7 716213 194869 203168 -8299
2021/11/30 705409 191048 214288 -23240
2021/11/23 711685 204214 220666 -16452
2021/11/16 705698 198181 202007 -3826
2021/11/9 678368 192544 188771 3773
2021/11/2 678024 191496 197634 -6138
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二、 原油和金属 

图 3：NYMEX 原油期货 CFTC 持仓 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

来源:CFTC 
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总持仓 非商业多头 非商业空头 非商业净多头寸 商业多头 商业空头

2021/12/14 1953397 483233 136096 347137 739745 1125272
2021/12/7 1972536 492585 125353 367232 724626 1125057
2021/11/30 2033286 511862 124628 387234 710000 1142885
2021/11/23 2028573 510586 102929 407657 713989 1168954
2021/11/16 2057633 510169 94384 415785 711066 1181390
2021/11/9 2081385 552579 131267 421312 705286 1167250
2021/11/2 2121461 548631 129338 419293 705007 1166523
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图 4：CMX 铜期货 CFTC 持仓 
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总持仓 非商业多头 非商业空头 非商业净多头寸 商业多头 商业空头

2021/12/14 171976 62990 56293 6697 75561 88669
2021/12/7 173954 63403 56199 7204 76370 90589
2021/11/30 184214 68310 59119 9191 78773 94536
2021/11/23 190681 71699 57977 13722 77592 98533
2021/11/16 208066 81599 61262 20337 79856 110661
2021/11/9 213365 82781 59992 22789 82413 115607
2021/11/2 217216 88632 56297 32335 81457 122751
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图 5：CMX 黄金期货 CFTC 持仓 

  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

来源:CFTC 
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2021/12/14 503709 298142 95741 202401 107421 338832
2021/12/7 499307 300518 83333 217185 103942 349565
2021/11/30 531868 310253 84393 225860 119562 378165
2021/11/23 559823 326409 91998 234411 121027 388861
2021/11/16 612612 360529 100749 259780 125758 413297
2021/11/9 571025 341111 90930 250181 105197 380686
2021/11/2 507616 311091 95962 215129 100692 340569
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三、 农产品 

图 6：CBOT 小麦期货 CFTC 持仓 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

来源:CFTC 
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2021/12/14 361469 109485 97520 11965 128325 133477
2021/12/7 359186 111973 96306 15667 127435 135821
2021/11/30 371575 115857 97563 18294 132061 142491
2021/11/23 425301 139196 97707 41489 145504 178443
2021/11/16 427786 132167 95406 36761 150055 178054
2021/11/9 405438 117465 98262 19203 139289 152698
2021/11/2 409137 109768 91872 17896 141984 153125
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图 7：CBOT 玉米期货 CFTC 持仓 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

来源:CFTC 
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2021/12/14 1459289 495864 69243 426621 663387 1045284
2021/12/7 1430401 482428 71614 410814 663484 1031357
2021/11/30 1405105 474354 79442 394912 647620 988714
2021/11/23 1611856 526890 109801 417089 723154 1086816
2021/11/16 1598926 504851 105665 399186 724785 1065457
2021/11/9 1540731 476313 101015 375298 706074 1026951
2021/11/2 1506602 482734 99625 383109 681554 1001939
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图 8：CBOT 大豆期货 CFTC 持仓 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

来源:CFTC 
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2021/12/14 647243 123569 60348 63221 370840 398005
2021/12/7 672116 125257 65603 59654 386500 409244
2021/11/30 671433 129653 74336 55317 392778 409758
2021/11/23 691303 143021 76807 66214 394688 423861
2021/11/16 662972 132364 85447 46917 391217 396144
2021/11/9 644317 123904 96320 27584 379918 370833
2021/11/2 620172 135938 77182 58756 357948 377833
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图 9：CBOT 豆油期货 CFTC 持仓 

  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

来源:CFTC 
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2021/12/14 405768 96834 53681 43153 217376 261691
2021/12/7 384956 101774 39329 62445 199942 265443
2021/11/30 399439 108417 43370 65047 199401 267053
2021/11/23 431185 122206 37064 85142 205546 300191
2021/11/16 429487 119193 40627 78566 206824 293974
2021/11/9 423882 115011 36299 78712 206289 290599
2021/11/2 426455 122221 31090 91131 200754 304339
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图 10：ICE 棉花期货 CFTC 持仓 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

来源:CFTC 
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2021/12/14 233174 101772 13084 88688 84397 182935
2021/12/7 234981 103611 13597 90014 85095 184398
2021/11/30 244866 111082 14087 96995 89513 194396
2021/11/23 261005 118922 11811 107111 91200 210946
2021/11/16 266648 119403 10962 108441 94055 215000
2021/11/9 285047 116142 12629 103513 108838 226171
2021/11/2 284931 114770 11217 103553 105723 222527
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图 11：ICE 白糖期货 CFTC 持仓 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

来源:CFTC 
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2021/12/14 874996 257362 40899 216463 412123 664001
2021/12/7 857621 248411 57172 191239 412295 633584
2021/11/30 882199 274020 59025 214995 402372 645299
2021/11/23 920493 297379 47753 249626 392868 689790
2021/11/16 906385 278893 51504 227389 388334 664519
2021/11/9 897739 268559 56528 212031 392370 653131
2021/11/2 884507 268307 59246 209061 392717 643566
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