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Crude Oil »
Heating Oil

Unleaded Gas
Natural Gas
A Light Sweet

As of
12/2/2008

Long
75,422
34,315
14,429
80,053

NYMEX: Energy Complex

Small Spec
Short
80,243
28,801
13,023
38,252

Net

(4,821)
5,514
1,406
41,801

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
201,371 98,489 102,882
23,381 15,628 7,753
51,690 6,296 45,394
105,070 224,008 (118,938)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(9,710) 94,375 (84,664)
5,038 (34,859) 29,822
(35,158) 163,130 (127,974)
46,622 (221,820) 175,198

Pg 1

Commercials (Hedgers)

Long Short Net
1,481,231 1,579,292 (98,061) (&gl Xe]l]
143,171 156,438 (13,267) [gEElKell!
98,446 145,247 (46,801) [SLQIEET S NEETS
415,978 338,841 77,137 DEWIEINEES
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Current Positions

Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 158000 187,192 (20192) 230,205 143,532 86673 715,787 773267 (57.480) zF
[N 235787 276,004 (40217) 158462 116789 41673 837,626 839,083 (1,457)
ZB 124553 170876 (46,323) 48712 160,822  (112,110) 619,669 461236 158,433 zB

Week over Week Change

As of Sml Spec Lrg Spec Comm
Net Net Net
ZF  (35,881) (25,991) 61,872

2N 16048 (52,295) 36,147

ZB 30,081 (25,108) (4,974)

Open Interest

Millions

12/31/2007
1/14/2008
1/28/2008
2/11/2008
2/25/2008
3/10/2008
3/24/2008

4/7/2008
4/21/2008

5/5/2008
5/19/2008

6/2/2008
6/16/2008
6/30/2008
7/14/2008
7/28/2008
8/11/2008
8/25/2008

9/8/2008
9/22/2008
10/6/2008

10/20/2008
11/3/2008

11/17/2008
12/1/2008
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Date Total O.I.

Current Positions 6/3/2008 21,184,002

Small Spec Large Spec Commercials 6/10/2008 21,349,326

Long Short Net Long Short Net Long Short Net 6/17/2008 18,821,063

982,403 853,018 129,385 770,075 328,229 441,846 8,442,049 9,013,279 (571,230) 6/24/2008 19,568,636

7/1/2008 20,166,373

Week over Week Change 7/8/2008 20,819,989

As of Sm Spec  Lg Spec Commircl 7/15/2008 21,083,764
12/2/2008 (52,653) 60,333 (7,679) 7/22/2008 20,720,384

7/29/2008 20,775,687
8/5/2008 20,940,673

ED Total Open Interest 8/12/2008 21,505,499
8/19/2008 21,644,124
24 8/26/2008 21,564,056

9/2/2008 21,823,622

9/9/2008 22,016,222

22 9/16/2008 19,740,627
9/23/2008 18,162,093
9/30/2008 18,354,501
20 10/7/2008 19,858,978
10/14/2008 19,350,280
10/21/2008 19,668,213
18 10/28/2008 19,408,426
11/4/2008 19,775,814
11/11/2008 20,306,045
16 11/18/2008 20,161,877
11/25/2008 20,573,000
12/2/2008 20,389,053

14 12/9/2008 0
12/16/2008 0
12 12/23/2008 0
12/30/2008 0
10 T T T
D O O D ® OO O DD D P D DD D DD DD DD DD DD DD DD D
QQ Q” L QQ Q QQ QQ QQ QQ \) QQ \) QQ QQ Q QQ QO QQ QO QQ 00 QQ QO QQ 00 QQ QO 00 00 QQ 00
ST T S T T o T P (B T o P o P o
& RSP i Vi U M U G VA U S NS UG i
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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'.

Due <=3yrs —&— Due >=3yrs <=6yrs —#— Due >6yrs <=11yrs —%— Due >11yrs
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All dates are 'as of'.

Dealers: Total Corporate & Mortgage-backed Securitites Owned
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Total Corporate Securities - ($mln)
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Total Mortgage Position - ($mln)
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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 12/02/2008
Summary prepared by wwenw, Commitments of Traders .com
Small Spe Large Sp| - Ne CIT Commerc| - No CIT CIr Total Ccir
Commodity | NenRepo Non Com Comml Open % Ol
Long Shert Net Long Short Net Long Short Net Long Short Met Interest
Wheat e -22730 24788 504 -34583 30244 130824 3
K C Wheat 14 -£034 1 1 10 211 27471 17505
Corn 13 55282 6 g 112 -423217] 28 5 232577 12
Sovbeans 5 -19827| 31386] 2 3832| 101422 93264] 4 Most
Sovbean Qil| 2 —4476 ol = -20258| 115554 45005 z Current
Cotton 1 256 1 1 1 S8r 31524 65754 1 Date
Lean Hogs 1 8512 31940 2 3647 20034 71541 1
Lv Cattle 1 -23E882 2 5 3 -13538 43523 100855 2
Feeder -4£24 0 0 -4110 4420 6560
Cocoa 33 2 2 g 124 55514 5333 1
Sugar Mo 11 3321 T < 2 28812| 252404 228220 53
Coffes 653 1 2 2] 15244 51267 34469
-151810 -24077 1035411 4214337 24%
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 11/25/2008
Summary prepared by wwow, Commitments of Traders .com
Small Spe Large Sp| - Ne CIT Comrmerc| - Mo CIT cir Total cir
Commodity | NenRepao Non Com Comml Open % Ol
Long Short Net Long Shaert Net Long Shert Net Long Short MNet Interest
Wheat 28 -195930 2 -28184 28248 -20430 128545
K C Wheat 153 -5588 1 a7z 28354 -11712 17228
Corn 1612 65526 = -241284| 371210 125158 232067 .
Sovbeans 515 -1g9088| 3 11388] %5501 —85207 92578 Prior
Savbean Qil 252 4048 14883 111142 -27352 45320 2 Week's
Cotton 12 -3882 32762 53602 EEE63 195132 | 34% Date
Lean Hogs 18 3822 18513 -85107 71883 193245) 37%
Lw Cattle 19 -12321 47100 85174 100942 272520] 37%
Feeder 2 -35950 4052 2093 6608 21040] 231%
Cocoa 6 9114 550961 -15743 5278 118801] 5%
Sugar Mo 11 T2 25255 45050) S10779| 264728 233545 933085] 25%
Coffee 74 -123704 55 To011] 20448 34676 141008] 24%
88277 -B323697 1035814 £242520) 24%




