mni

All Signal, No Noise

MNI Options Market Positioning Indicator vs. CFTC CoT Report

EUR GBP
150,000 80,000
1.00 025
l 60,000
100,000 h
40,000
0.50 -0.25
50,000 20,000
000 075 0
a
11 IR
-20,000
-50,000 050 128
-40,000
-100,000 -L00 -175 -60,000
18-Mow 18-lan 18-Mar 18-May 18-Jul 18-Sep 18-Mow 18-Now 18-lan 18-Mar 18-May 18-l 18-Sep 18-Nov
—— 5ep23 MNet Position Blended =——Blended ——S5ep23 Met Position
JPY AUD
-3.00 200,000 40,000
20,000 0
250 150,000 ’ /\.l M}“\I\
o la A AN
-2.00 ‘u v N ur -0.75
100,000
-20,000
-150 e
50,000 -40,000
-1.00
-60,000 -175
a
-0.50
-80,000
-2.25
-50,000
0.00 ' -100,000
0.50 -100,000  -120,000 -2.75
18-Mow 18-lan 18-Mar 18-May 18-l 18-5ep 18-Now 18-Nov 18-Jan 18-Mar 18-May 18-Jul 1B-Sep 18-Nav
=———Blended  ———35ep23 Met Position Sep23 Met Position Blended
NZD CAD
o.00 10,000 ] -0.75
-20,000
[i]
-0 -40,000 025
10,000 _gg,000
-1.00 025
-80,000
-20,000
-1.50 -100,000
0.75
0000 150,000
-2.00
0000 140,000 125
160,000
250 50,000
-180,000 1.75
-3.00 -60,000  -200,000
18-Mov 18-Jan 18-Mar 18-May 18-l 18-Sep 18-Now 18-Now 18-lan 18-Mar 18-May 18-Jul 18-Sep 18-Mov
——Blended ——5ep23 Net Position = 5ep23 Met Position Blended
CHF MXN
a -350 100 90,000.00
-5,000 200 80,000.00
- 150
-10,000 70,000.00
-15,000 -2:50 £0,000.00
2.00
-20,000 00 50,000.00
-25,000 2.50 40,000.00
-150
-30,000 30,000.00
-35,000 100 OO 20,000.00
-40,000 10,000.00
ps0 380
-45,000 0.00
-50,000 0.00 4,00 -10,000.00
18-Nov 18-Jan 18-Mar 18-May 18-l 18-Sep 18-Nov 18-Now 18-Jan 18-Mar 18-May 18-l 18-Sep 18-Nov
——S5ep23 Net Position Blended ——-Blended ——Sep23 Net Position
1|Page
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