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The Morning Email: Commitment of Traders (CoT) & Dealer Positions (DP)
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8/12/2008 5:58 Energy: NYMEX
Small Spec
Long Short Net
Crude Oil A 68,721 77,534 (8,813)
Heating Oil 35,572 28,150 7,422
Unleaded Gas 18,891 13,089 5,802
Natural Gas 84,610 38,723 45,887

A Light Sweet

As of
8/5/2008

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
208,073 135,972 72,101
27,895 17,139 10,756
58,450 11,685 46,765
195,501 414,689 (219,188)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(18,714) 62,921 (44,206)
847 (33,210) 32,364
(42,694) 262,941 (220,246)
54,700 (291,289) 236,588

Pg 1

Commercials (Hedgers)

Long Short Net

1,328,667 1,391,955 (63,288) (¢l Xe]l]
137,653 155,831 (18,178) [gLElllKell!
131,729 184,295 (52,566) [SLIEE S NEET
536,187 362,887 173,300 DNEWIEINEES



8/12/2008 5:58 CBOT: Financial Futures Pg 2

Current Positions
Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 230,527 237,613 (7,086) 376,257 177,710 198,547 974,536 1,165,998  (191,462) ZF
[N 06125 364,366 (58,241) 230,074 283336  (53262) 1,461,007 1,349,503 111,504 [ ZN
ZB 126,126 181,853 (55,727) 136,711 174,839 (38,128) 639,244 545,389 93,855 ZB
Week over Week Change
As of Sml Spec Lrg Spec Comm
Net Net Net
ZF  (7,099) 52,562 (45,463)

N ass 45,805 (87,621)

ZB 2,545 20,079 (22,625)



8/12/2008 5:58 CME: Eurodollars Pg 3

Current Positions

Small Spec Large Spec Commercials
Long Short Net Long Short Net Long Short Net
1,039,805 976,600 63,205 917,946 370,260 547,686 8,512,585 9,123,477 (610,892)
Week over Week Change
As of Sm Spec Lg Spec Commrcl

8/5/2008 (8,338) 50,812 (42,476)



8/12/2008 5:58 Dealer Positions All dates are 'as of'. Pg 4

Fed Agency & GSA Position: Coupons - ($mln)
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8/12/2008 5:58 Dealer Positions Pg 5

Treasury Coupon Positions by Maturity All dates are 'as of'.
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Pg 6

All dates are 'as of'.

Dealer Positions

8/12/2008 5:58

Total Corporate Position - ($mln)
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Total Mortgage Position - ($mln)
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8/12/2008 5:58 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).

Analysis of open interest -with option deltas- as of 08/05/2008

summary prepared by wwwy, Commitments of Traders .com

Small Spe Large Sp| - No CIT Commerc| - Ne CIT cIr Total CIT
Commodity | NenRepo Mon Cem Comml Open % 01

Long Shert MNet Long Shert Met Lang Shert Net Leng Shert Net Intere=t
Wheat -27017 42643 §7702| -25059 3 2 -118003 171080
K C WWheat -11288 1 0 3361 2 g -16352 24287
Corn -120520] 15 4 7r316| 51 g -321559 354754
Sovbeans -34303 i 1 50475 26552 -185275 145100 5
Sovbean Gil 2478 25224 -1182| 1017EE -87175 65863 2
Cotten 4303 31724 -5175 82881 -1025888 103554 380
Lean Hogs -5663 34386 1835 14855 -110640 114459 254
Lv Cattle -35681 S0028 1337 32380 -113851 148185 241
Feeder 89317 2350 3060 8368 -18 8278 38
Cocoa 8236 42887 13433 2851 -44538 24870 156
Sugar No 11 37835] 133351 73889 5386 -455144 343420 1152
Cofies 13 29815 16061 T454 -74730 58655 198

-182532 208371 -1580877 1574543| cSogas43| 28%

Pg 7



