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12/31/2008 6:04 NYMEX: Energy Complex
Small Spec
Long Short Net
Crude Oil » 72,200 72,983 (783)
Heating Oil 37,303 29,020 8,283
Unleaded Gas 16,848 13,065 3,783
Natural Gas 66,767 30,077 36,690

A Light Sweet

As of
12/22/2008

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Long

232,579
24,070
56,347

132,652

Large Spec
Short Net
104,339 128,240
17,998 6,072
6,090 50,257
205,155 (72,503)

Week over Week Change

Sml Spec

Net
(8,003)
4,005

(38,169)
37,473

Lrg Spec Comm
Net Net
119,311 (111,309)
(45,747) 41,742
156,468 (118,300)
(200,743) 163,270

Pg 1

Commercials (Hedgers)

Long Short Net

1,467,639 1,595,096 (127,457) [ei{i[Xe]l]
156,933 171,288 (14,355) [gEEulIsKe]ll
121,629 175,670 (54,041) [SRIEEGELNEE
394,595 358,782 35,813 HEWWEINEES
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Current Positions

Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 163,406 174,147 (10,741) 153,132 151,172 1,960 802,211 793,430 8,781 ZF
[2N 200940 252505 (51,565 147,218 113341 33877 881,408 863,719 17,689 [ ZN
ZB 114,962 159,651 (44,689) 52,700 178,487  (125787) 674,863 504387 170,476 ZB
Week over Week Change
As of Sml Spec Lrg Spec Comm
Net Net Net
ZF  (5,:200) (9,670) 14,870
PN 10783 706 (11,459)
7B 13,084 (8,005) (5,079)

Open Interest

Millions

2/11/2008
4/7/2008
5/5/2008

5/19/2008
6/2/2008

8/11/2008
9/8/2008
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12/31/2007
1/14/2008
1/28/2008
2/25/2008
3/10/2008
3/24/2008
4/21/2008
6/16/2008
6/30/2008
7/14/2008
7/28/2008
8/25/2008
9/22/2008
10/6/2008

10/20/2008

11/17/2008
12/1/2008
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As of
12/22/2008

24

22

20

18

16

14

12

Millions

CME: Eurodollars

Current Positions

Small Spec Large Spec Commercials
Long Short Net Long Short Net Long Short Net
1,004,177 792,033 212,144 662,851 298,418 364,433 6,532,049 7,108,626 (576,577)
Week over Week Change

Sm Spec  Lg Spec  Commircl
14,179 113,379 (127,557)

ED Total Open Interest

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
16,398,154

0



12/31/2008 6:04 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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12/31/2008 6:04 Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.

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

All dates are 'as of'.

Dealers: Total Corporate & Mortgage-backed Securitites Owned

12/31/2008 6:04

Total Corporate Securities - ($mln)
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Total Mortgage Position - ($mln)
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12/31/2008 6:04 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 12/22/2008
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - Ne CIT Commerc| - Mo CIT CIT Total CcIr
Commedity | NonRepo Nen Com Cammil Open % Ol
Long Short Net Long Short MNet Long Short Met Long Short Net Interest
Wheat b 2 -20578 31008 5 -23444 BE620
K C Wheat 1 5 -5208 12817 3885 15526
Corn 133053 56654 69606| 10 30526 147627 Most
Sovbeans 47447 -18186| 21s53| 2 7315 81800 Current
Sovbean Qil 2 5 2976 12864 3 -22106 -23852 Date
Cotton 1 3 2070 18387 1 2650
Lean Hogs 1 3 -10309 20235 3 -1967
Lv Cattle 1 5 -22279 24582 3 -15088
Feeder 0 -4754 2124 -3385
Cocoa 0 2850 31403 1 15685
Sugar Me 11 G -2878 65316 6 4737
Coffes 2 -565 11228 2 -15435
-132541 -T8634 -3083%1 1019562 4224200 24%
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 12/116/2008
Summary prepared by wwwew, Commitments of Traders .com
Small Sps Large Sp| - Ne CIT Commerc| - Mo CIT CIT Total cir
Commedity | NonRepo Nen Com Comml Open % 0Ol
Long Short Net Long Short MNet Long Short Met Long Short Net Interest
25181 -20959 5 3 82084 20742 126734
14728 -5081 5 z 13723 3031 16444 ; .
Corn 14 il -SE148 2 35 152123 38503 ZITE08 Prior Week's
Sovbeans 5 1 -18908 5 104 83 -78873 15563 258731 2 Date
Sovbean Qil 22738 -4388 5 10 12065 -20872 42188 26
Cotten 15609 103 5 3 98085 | 68630 §4085 20
Lean Hoge 1 2 -8529 g 1 78120| 80182 T07E8 177
Lv Cattle G -23672 G < 103652 -58935 1 525 BE935 28
Feeder 7 4411 0 2352 2337 fil k| 308 5393 2
Cocoa 7 2682 1 5 82532 30132 17182 1813 18270 12
Sugar Mo 11 3 5158 7 27 223 232451 284541 73003 211538 53
Coffes 1 526 & 5 28| 17448 35887 42 33545 15
-134723 -S5449 -811070 1001245




