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The Morning Email: Commitment of Traders (CoT) & Dealer Positions (DP)
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8/6/2008 5:44 Energy: NYMEX
Small Spec
Long Short Net
Crude Oil A 73,676 82,418 (8,742)
Heating Oil 39,006 29,105 9,901
Unleaded Gas 22,176 15,601 6,575
Natural Gas 84,276 35,780 48,496

A Light Sweet

As of
7/29/2008

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
215,556 135,281 80,275
26,015 16,835 9,180
57,126 13,160 43,966
184,750 400,926 (216,176)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(18,470) 72,033 (53,563)
(445) (33,824) 34,267
(43,884) 272,091 (228,208)
57,238 (296,451) 239,213

Pg 1

Commercials (Hedgers)

Long Short Net

1,285,999 1,357,532 (71,533) (&g Xe]l]
141,229 160,311 (19,082) [gEElNKell!
136,162 186,704 (50,542) [SLQIEET S NeETS
533,524 365,844 167,680 DNEWIEINEES
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ZF
ZB

As of

Long
223,314
287,311
120,790

CBOT: Financial Futures

Small Spec
Short Net
223,301 13
387,370 (100,059)
179,062 (58,272)
ZF
ZB

Current Positions

Large Spec
Long Short Net
333,133 187,148 145,985
221,713 320,780 (99,067)
118,521 176,728 (58,207)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
25,246 (5,357) (19,890)
(33,006) (3,642) 36,647
2,602 (32,047) 29,447

Pg 2
Commercials (Hedgers)
Long Short Net
973,058 1119057 (145999 zF
1450359 1,251,234 199,125 [LZN
655,056 538,576 116,480 zB
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As of
7/29/2008

Long
1,058,762

CME: Eurodollars

Small Spec
Short
987,219

Net
71,543

Current Positions

Large Spec
Long Short Net Long
851,711 354,837 496,874 8,477,371
Week over Week Change
Sm Spec  Lg Spec Commircl
39,588  (46,175) 6,588

Commercials
Short
9,045,787

Net
(568,416)

Pg 3
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Fed Agency & GSA Position: Coupons - ($mln)
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Treasury Coupon Positions by Maturity All dates are 'as of'.
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All dates are 'as of'.

Dealer Positions
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Total Corporate Position - ($mln)
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Total Mortgage Position - ($mln)
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CIT Positions All dates are 'as of'.

We are interested in the last column, CIT % OI. That stands for Commercial Index Traders, percent Open Interest.

This table, compliments of CommitmentofTraders.com

Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].

Pg 7

Analysis of open interest -with option delias- as of 07/29/2008

Summary prepared by wwer, Commitments of Traders .com

Small Sp¢ Large Sp| - Ne CIT Commerc| - Ne CIT cir T
Commodity | NenRepao Hon Com Commil

Long Short Net Long Short Net Long Short Net Long Shaort Net
Wheat 28 -25802 41 il 2| -28808 32743 5 1262 24742 172520
K C Wheat 1 -10020 11 1 & 1025 33257 5 2 1 2E5E6
Corn 18 ZET004| -113380| 17S il 3| 104475| 504330( 288 1 5 2 372405
Sovbeans 5 82432) -27958 82 2 5 54518 83171| 2% 6 G 12 148724
Sovbean Qil 27 20158 1002 22 2 0 5143 81032| 18 715801 3 67529
Cotton z 18178 5897 36 3 5 5761 21157 1% 113559 2 104580
Lean Hogs 2 35512 8643 31 3 0 -1418 1 4] 121 118880 1 114204
Lv Cattle 2 85111| -38044 4% 427732 5915 33 150220) -118554| 153519 3 145680
Feeder 12748 -7388 7 5 1258 = 5025 -503 018 2 6703
Cocoa 5414 2047 5 13851 58 106120 -48018 28724 2 28111
Sugar Mo 11 82085 25516 2 52838 225 GE07SS5| 425161 421264 k= 345705
Coffes 6573 2302 3 14081 38! 112315 74388 61203 3 58003

-173378 232012 -1647081 1553530




