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12/23/2008 7:05 NYMEX: Energy Complex
Small Spec
Long Short Net
Crude Oil » 93,129 95,685 (2,556)
Heating Oil 37,744 30,524 7,220
Unleaded Gas 17,301 13,023 4,278
Natural Gas 81,250 39,298 41,952

A Light Sweet

As of
12/16/2008

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
215,675 87,535 128,140
22,436 13,507 8,929
56,722 4,903 51,819
114,570 220,781 (106,211)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(8,059) 122,696 (114,636)
4,451 (42,413) 37,963
(36,343) 150,177 (113,833)
44,508 (234,351) 189,842

Pg 1

Commercials (Hedgers)

Long Short Net

1,448,862 1,574,445 (125,583) [ei(ils[Xe]ll
151,052 167,200 (16,148) [gEEUlIKe]ll
120,910 177,007 (56,097) [SRIEEGELNEE
413,448 349,189 64,259 HEWWENEES
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Current Positions

Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 156,267 161,808 (5,541) 169,970 158,340 11,630 794,473 800,562 (6,089) ZF
[N 212011 274329 (62,318) 147,386 114215 33171 906,051 876903 29,148 [ ZN
ZB 119,007 176,780 (57,773) 56,860 174,642  (117,782) 670,084 494,529 175,555 ZB
Week over Week Change
As of Sml Spec Lrg Spec Comm
Net Net Net
ZF 10,780 (61,266) 50,485

PN s (8.752) 4,506

ZB  (15,705) (15,969) 31,674

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
11/3/2008
12/1/2008
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CME: Eurodollars

Current Positions

Small Spec Large Spec Commercials
Long Short Net Long Short Net Long Short Net
1,041,714 843,749 197,965 565,977 314,923 251,054 6,765,417 7,214,437 (449,020)
Week over Week Change

As of Sm Spec Lg Spec  Commircl

12/16/2008 (38,033) (113,921) 151,953
ED Total Open Interest
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Pg 3

Date

6/3/2008
6/10/2008
6/17/2008
6/24/2008
7/1/2008
7/8/2008
7/15/2008
7/22/2008
7/29/2008
8/5/2008
8/12/2008
8/19/2008
8/26/2008
9/2/2008
9/9/2008
9/16/2008
9/23/2008
9/30/2008
10/7/2008
10/14/2008
10/21/2008
10/28/2008

11/4/2008
11/11/2008
11/18/2008
11/25/2008

12/2/2008

12/9/2008
12/16/2008
12/23/2008
12/30/2008

Total O.I.

21,184,002
21,349,326
18,821,063
19,568,636
20,166,373
20,819,989
21,083,764
20,720,384
20,775,687
20,940,673
21,505,499
21,644,124
21,564,056
21,823,622
22,016,222
19,740,627
18,162,093
18,354,501
19,858,978
19,350,280
19,668,213
19,408,426
19,775,814
20,306,045
20,161,877
20,573,000
20,389,053
20,341,452
16,746,217

0

0



12/23/2008 7:05 Dealers: Total Securities Owned - GSE and Govs All dates are 'as of'. Pg 4

Total US Government Total Securities: Coupons - ($mln)
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All dates are 'as of'.

——T-Bills —— Due<=3yrs  —&—Due>=3yrs<=6yrs = —8— Due >6yrs<=l1lyrs =~ —%— Due >1lyrs

$60,000
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12/20/2006
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11/20/2007

12/20/2007
1/20/2008
2/20/2008
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9/20/2008

10/20/2008

11/20/2008

12/20/2008



Pg 6

All dates are 'as of'.

Dealers: Total Corporate & Mortgage-backed Securitites Owned

12/23/2008 7:05

Total Corporate Securities - ($mln)
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Total Mortgage Position - ($mln)
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12/23/2008 7:05 CIT Positions All dates are 'as of'. Pg 7
We are interested in the last column, CIT % Ol. 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 12/118/2008
summary prepared by www, Commitments of Traders .com
Small Spe Large Sp{ - Mo CIT Commerc] - Mo CIT CIT Total CIT
Commodity { NonRepa Nan Com Comml Open % Ol
Lang Short Net Long Short Net Lang Short Met Lang Short Net Interest
Wheat < -20999 5 5| -23550 | 11 -32024 2| 126734 3
K C Wheat 2 -5551 5 < 3271 28 4 -13723 1 16444
Corn 20 -55145 2 0] -13338| 352 50 -152123 3| 227E08[ 12
Sovbeans 8 -18508 B 2 5148] 104 18 -72873 3 25731 2 Most
Sovbean il 27 -4388 g 3 AT3F]| 108 12 -20672 2 42185 2 Current
Cotten 1 103 1 5 73 2482 314 5 -55630 g 54095 2 Date
Lean Hogs 2 9529 28778 5 -1056 17 Fi 50182 5 754 70768 17
Lv Cattle < -23672 25228 O] 14224 10 -58938 51 525 BE935 2
Feeder -4411 0 9 -431% 2237 01 308 5393
Cocoa 2682 2 1 1 12180 528 -20132 17182 1813 18270 1
Sugar Me 11 5158 67S5Y 2 15755| 2770 -232451| 284841 r3003] 3211538 9
Coffes 526 1 & r7] 15471 550 17448 35887 2342 33545 1
134723 -55449 -211070 1001248 4771018| 23%
supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 12/09/2008
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp{ - Mo CIT Commerc] - Mo CIT CIT Total CIT
Commedity | NonRepa Nan Com Comml Open % Ol
Lang Short MNet Long Short Net Lang Short Met Lang Short Net Interest
Wheat 22011 a7a0s| -24282 265935 6406 3 128604
K C Wheat 2 5491 108595 16385
Corn -55074 T123E 227518 2
Sovbeans -22084 21872 50385 2 Prior Week's
Sovbean Qil -2457 177 43582 2 Date
Cotton -211 18055 55003 20
Lean Hogs -9778 32827 72510 15
Lv Cattle -23650 24538 il 57933 22
Feeder -4218 2273 6 3&5 5427 2
Cocoa 1432 28580 15 3522 12265 12
Sugar Me 11 -1386 88 295 72475 221197 86
Coffes -1247 10 36 2198 34148 15
-1812312 1016064 47284310 23%




