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Small Spec

Long Short
Crude Oil » 71,239 81,745
Heating Oil 39,325 31,539
Unleaded Gas 19,278 16,340
Natural Gas 82,756 38,371

A Light Sweet

As of
8/19/2008

NYMEX: Energy Complex

Current Positions

Large Spec
Net Long Short Net
(10,506) 208,692 134,075 74,617
7,786 26,146 13,164 12,982
2,938 56,937 10,980 45,957
44,385 185,303 387,364 (202,061)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
Crude Oil (18,101) 63,070 (44,968)
Heating Oil 2,826 (32,108) 29,284
Unleaded Gas (40,374) 247,842 (207,468)
Natural Gas 54,891 (276,678) 221,787

Pg 1

Commercials (Hedgers)

Long Short Net

1,298,072 1,362,183 (64,111) (&gl Xe]l]
134,175 154,942 (20,767) REElNKe]l!
140,071 188,966 (48,895) [ELQIEET [ NEETS
525,101 367,425 157,676 DNEWIEINEES
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Current Positions
Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 266,144 240,278 25,866 434,547 200,480 234,067 963,534 1,223,467  (259,933) ZF
[N s7sa46 424906 (49,460) 243,977 259,725  (15748) 1479584 1,414,376 65,208 2N
ZB 136,133 191,256 (55,123) 99,811 164,016 (64,205) 686,843 567,514 119,329 ZB
Week over Week Change
As of Sml Spec Lrg Spec Comm
Net Net Net
ZF 1,944 (1,798) (145)

N 10 6,665 (8,664)

ZB  (3.827) (15,127) 18,954
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As of
8/19/2008

Long
1,197,752

CME: Eurodollars

Small Spec
Short
1,119,751

Net
78,001

Current Positions

Long
1,019,182

Large Spec
Short Net
344,431 674,751

Week over Week Change

Sm Spec
(43,649)

Lg Spec Commrcl
5,891 37,759

Long
8,605,128

Commercials
Short
9,357,880

Net
(752,752)

Pg 3
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Total US Government Total Securities: Coupons - ($mln)
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Dealers: Treasury Coupon Positions by Maturity
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All dates are ‘as of'.

—&—T-Bills —— Due <=3yrs —&— Due >=3yrs <=6yrs —#— Due >6yrs <=11yrs —%— Due >11yrs
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Dealers: Total Corporate & Mortgage-backed Securitites Owne¢All dates are 'as of'.
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Total Corporate Securities - ($mln)
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Total Mortgage Position - ($mln)

$80,000

$70,000

$60,000

$50,000

$40,000

$30,000

$20,000

$10,000

o
&+

80/22Q
80/A0N
80/30
80/dag
80/3ny
80/I(
80/um(
80/Ae N
80/1dy
80/TeN
80/924
80/uef
£0/>2a
L0/AON
L0/PO
£0/das
L0/3ny
Lo/m{
£0/un(
L0/KeN
L0/1dy
L0/TeN
£0/9°4
£0/ue(

90/>2d



8/29/2008 5:52 CIT Positions All dates are 'as of'. Pg 7
We are interested in the last column, CIT % OIl. 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 05/19/2008
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - Ne CIT Commerc| - No CIT CcIT Total CIT
Commodity | NonRepe Non Com Comml Open % Ol
Leng Short Net Leng Shert Net Long Short Met Lang Shert MNet Interest
244 -24432 21 16 197412 19158 175254
158 -10074 g S 23852 80 23162
Corn 288 -§7452 E &1 400581| sS0207| 350374 Most
Sovbeans 45533 -25472 3 24 154881 14083| 140588 Current
Sovbean Qil 21712 2703 . 17 80271 8981 73250
Cotton 18827 590 17 108065 2884 599182 Date
Lean Hogs 24311 -T0S7 33805 12 114705 1387 113322
Lw Cattle 22138 -36738 459549 13 148320 J524] 142354
Feeder S002 -7514 2113 780 1587 8203
Cocoa 5920 1253 38587 26043 3103 22840
Sugar Ne 11| 107452 36592| 137835 41 5 77985| 338710
Coffes 5729 -2082 24025 0042 2912 57130
=1F3833 1545531
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (C1T].
Analysis of open interest with option deltas- as of 0812/2008
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - No CIT Commerc| - No CIT CcIT Total CIT
Commodity | NenRepo Non Com Comml QOpen % Ol
Long Short Net Long Short Net Long Short Met Long Short Net Interest
VWheat 20228 -26602 42 -22830 35870
K C Wheat 15101 -10742 14 5575 30177 8 .
Corn 1563060 -108281] 150 61581| S15087 2 Prior
Sovbeans 23823 -33620 T2 38822 95152 2 Week's
Savbean Qil 23972 28948 18 9755 114121 0
Cotton 15027 3255 31 -5274 24357 1 Date
Lean Hogs 25008 35 5508 15104 5
Lw Cattle 22600 50 3695 33024 3
Feeder 3 8. 3452 5500 3
Cocea 11235 21 12728 5 1
Sugar Ne 11| 101088 83222 2 o
Coffes 8765 11835 S
-181183 188961




