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Current Positions

Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
Crude Oil A 91,627 93,393 (1,766) 245,972 141,266 104,706 1,619,495 1,722,435 (102,940) (eIl CXe]|
Heating Oil 38,341 26,304 12,037 30,915 16,774 14,141 143,934 170,112 (26,178) [zEENsKe]ll
Unleaded Gas 30,370 19,436 10,934 73,227 9,118 64,109 145,487 220,531 (75,044) [SLIEECELEEES
Natural Gas 90,897 35,637 55,260 182,066 467,894 (285,828) 630,454 399,885 230,569 NEWIEINeE

A Light Sweet

Week over Week Change
As of Sml Spec Lrg Spec Comm
7/1/2008 Net Net Net
Crude Oil (12,988) 93,174 (80,186)
Heating Oil 328 (45,847) 45,518
Unleaded Gas (36,181) 328,111 (291,930)
Natural Gas 57,026 (390,534) 333,509
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ZF
ZB

As of

Long
208,090
307,680
123,272

CBOT: Financial Futures

Small Spec
Short
237,162
415,801
199,400

Net
(29,072)

(108,121)
(76,128)

ZF

Current Positions
Large Spec
Long Short Net
443,721 162,672 281,049
246,081 256,091 (10,010)
140,550 176,951 (36,401)

Week over Week Change

Sml Spec Lrg Spec Comm
Net Net Net
31,863 (27,943) (3,919)

2N 22405 5,074 (27,479)

ZB

(10,952) 39,456 (28,505)

Pg 2
Commercials (Hedgers)
Long Short Net
986,259 1238236  (251977) ZF
1,536,936 1,418,805 118,131 [ ZN
676,495 563,967 112,528 zB
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As of
7/1/2008

Long
1,101,422

CME: Eurodollars

Small Spec
Short Net
1,000,880 100,542

Current Positions

Large Spec
Long Short Net
728,443 529,826 198,617
Week over Week Change
Sm Spec  Lg Spec Commircl
9,262 91,057 (100,320)

Long
8,253,322

Commercials
Short
8,552,480

Net
(299,158)

Pg 3
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Fed Agency & GSA Position: Coupons - ($mln)
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Dealer Positions
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All dates are 'as of'.

Treasury Coupon Positions by Maturity

—&—T-Bills —— Due <=3yrs —#&— Due >=3yrs <=6yrs —#— Due >6yrs <=11lyrs —¥— Due >11yrs
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All dates are 'as of'.

Dealer Positions
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Total Corporate Position - ($mln)
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Total Mortgage Position - ($mln)
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