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Crude Oil »
Heating Oil

Unleaded Gas
Natural Gas
A Light Sweet

As of
12/9/2008

Long
90,122
34,622
15,173
82,468

NYMEX: Energy Complex

Small Spec
Short
86,097
29,119
12,404
41,847

Net
4,025
5,503
2,769

40,621

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
222,374 98,917 123,457
19,981 14,537 5,444
57,130 5,788 51,342
122,222 220,580 (98,358)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(1,489) 115,704 (114,215)
4,097 (39,950) 35,854
(39,032) 170,280 (131,248)
36,596 (221,815) 185,218

Pg 1

Commercials (Hedgers)

Long Short Net

1,513,613 1,641,095 (127,482) (el Xe]l]
149,260 160,207 (10,947) REEKe]l!
105,769 159,880 (54,111) [SLQIEE [ REET
409,374 351,638 57,736 DNEWIEINEES
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ZF
ZB

As of

CME: Treasury Futures

Small Spec
Long Short Net
173,820 190,141 (16,321)
217,266 283,831 (66,565)
120,136 162,204 (42,068)

ZF

ZB

Current Positions

Large Spec
Long Short Net
197,982 125,086 72,896
152,978 111,055 41,923
51,579 153,392 (101,813)

Week over Week Change

Sml Spec Lrg Spec Comm
Net Net Net
12,871 (13,777) 906
(26,348) 250 26,099
4,255 10,297 (14,552)

Pg
Commercials (Hedgers)
Long Short Net
726,861 783,435 (56,574) ZF
858,574 833,932 24,642 NN
664,168 520,287 143,881 ZB

2

Million§” o

w

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

Open Interest

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

1,097,923 861,925 235,998 650,615 285,640 364,975 8,422,188 9,023,161 (600,973) 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
12/9/2008 106,613 (76,871) (29,743) 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

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
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

24

20

Millions

14 12/9/2008 20,341,452
12/16/2008 0

12 12/23/2008 0
12/30/2008 0

10

® ® ® ® ® ® ® ® ® ® ® ® ® ® ® ®
090 QQ \(]/QQ ¢ QQ \’LQQ \"[,QQ QQ \’]90 \’LQQ o \"[90 \f],Q \’]90 \'LQQ \Q/QQ \'], \’]90
S A S 5 & S o o & 3 S
S\ S U O G A G S VGRO) SO .



12/17/2008 5:49 Dealers: Total Securities Owned - GSE and Govs All dates are 'as of'. Pg 4
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Dealers: Treasury Coupon Positions by Maturity
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All dates are ‘as of'.
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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 12/08/2008
Summary prepared by wwwr, Commitments of Traders .com
Small Spe Large Sp| - No CIT Commerc| - Ne CIT CciT Total cIr
Commodity | NenRepo Mon Caem Cammil Qpen % Ol
Long Shert MNet Long Short Met Lang Shert Net Long Short Net Interest
22 2 5 g4 57082 20811] 128504 2159843 | 40%
14 1 3 -11400 2477 18385 £2543) 19%
133 7 5 07 -125144 41789 227518 12 2| 18% Most
Sovbeans 45 31872[ 2 71863 15g02| oozss| 4 e 20% Current
Sovbean Qil 28 7 3 -15987 7379 43582 2 2| 16% Date
Cotton 15 1 5 17 55170 6196 650588 201747| 32%
Lean Hogs 18 3 7 2 58023 2859 72510 1823787 | 37%
Lv Cattle 1 z 2 4 -58835 1738 grgas 252704| 3B%
Feeder 3 2418 385 5427 23017 27%
Cocoa 2 0 -22560 2522 12265 121282| 10%
Sugar No 11 & 5 222543 74475 221187 DE0T45
Coffee 1 < -14783 2185 34148 155477
-181312 741850 1016064| 4764810| 23%
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 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 2 -22220 24725 -34583 3 104154] -723810] 15121% 130824
K C Wheat 1 5034 10681 211 27 28152] 11881 18578 17505 . ,
Corn 12 s57e2|  ss0zE —43217| 35 450933 | 124067| 270517 232577 Prior Week's
Sovbeans 5 -19827 31366 2832 101423 72401 108703 893264 Date
Sovbean il 2 L4478 7180 -20288| 115E884 35 3 45005
Cotton 1 255 19031 5a7 31524 21 66754
Lean Hogs 1 3512 3 0 2847 20034 10 71541
Lv Cattle 1 -23562 2 5 -13538 48523 g2 100859
Fesder 4584 0 7540 -4110 4420 28 6580
Cocoa 33 z 19358 9124 65514 04 9233
Sugar No 11 3321 < 44152 28812 252404 55 228220
Coffee -653 2 26196 -15244 E1287 40 34455
-151610 84077 -T95718 10235411 4214237 | 24%




