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Crude Oil »
Heating Oil

Unleaded Gas
Natural Gas
A Light Sweet

As of
10/21/2008

Long
45,636
33,872
14,220
78,784

NYMEX: Energy Complex

Small Spec
Short
63,007
28,892
10,784
41,223

Net

(17,371)
4,980
3,436
37,561

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
176,595 107,074 69,521
21,436 15,054 6,382
40,270 14,246 26,024
198,136 353,462 (155,326)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(19,271) 525,779 (45,100)
1,710 (14,759) 13,049
(34,667) 180,014 (145,348)
54,932 (224,847) 169,915

Pg 1

Commercials (Hedgers)

Long Short Net

1,490,448 1,542,598 (52,150) (&gl EXe]l]
138,703 150,065 (11,362) [gEElKell!
100,581 130,041 (29,460) [SLQIEE [ NEET
485,033 367,268 117,765 NEWIEINEES
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Pg 2

Current Positions
Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 187,589 204,478 (16,889) 427,310 161,598 265,712 778,158 1,026,981  (248,823) ZF
[N 236586 315315 (78,729) 211,606 193,314 18292 1,189,493 1,129,056 60,437 [NZN
ZB 131,835 173,621 (41,786) 40,561 141,607  (101,046) 628,315 485,482 142,833 ZB
Week over Week Change
As of Sml Spec Lrg Spec Comm
Net Net Net
ZF 6516 (4,226) (2,290)

PN 0419 44,635 (35,157)

ZB  (8,203) 24,333 (16,128)
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As of
10/21/2008

Long
1,035,967

CME: Eurodollars

Small Spec
Short
901,321

Current Positions
Large Spec Commercials
Net Long Short Net Long Short Net
134,646 906,399 375,470 530,929 7,891,741 8,557,315 (665,574)

Week over Week Change

Sm Spec  Lg Spec Commircl
23,263 94,931 (118,193)

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

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

0

0
0
0
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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

—o—T-Bills

$60,000

$40,000

$20,000

o
&~

($40,000)

($60,000)

($80,000)

8002/0¢/c1

8002/0T/11

8002/02/01

8002/02/6

8002/02/8

8002/0T/L

8002/02/9

800¢/0¢/S

8002/0¢/¥

8002/0T/€

800¢/0¢/C

8002/02/1

£00z/0z/Tt

£00T/0T/11

£002/02/01

£002/02/6

£00T/02/8

£002/02/L

£002/02/9

£002/02/S

£002/02/¥

£002/0T/€

£002/02/T

£00T/0T/1

9002/02/L



Pg 6

Dealers: Total Corporate & Mortgage-backed Securitites Owne¢All dates are 'as of'.
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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 10/28/2008
Summary prepared by wwwr, Commitments of Traders .com
Small Sp¢ Large Sp| - Mo CIT Commerc| - Ne CIT CIT Total CIT
Commoedity | NenRepo Mon Com Comml Qpen e Ol
Long Short Met Long Short MNet Long Short Net Long Short Met Interest
Wiheat 22143 42848 -20703 2 3 -38854 -T9187| 154
K C Wheat 16585 24108 1321 1 2 avT -5250 1
Corn 142541 220144 -78503 21405 -18484 -148881[ 21 Most
Sovbeans S0z232 73541 -23308 2 3 7841 -87830]| 11
Soybean Oil| 22057 282g1|  —2@3s]  120%s 5| 21527 20895| & Current
Cotton 12242 1 1 801 2 2 3 -5421 -86162 B Date
Lean Hogs 17221 2 g 12184 2 a 5 1505 70401 2
Lv Cattle 17850 < S| -28%05 3 1 4222 -128% 58128 11
Feeder < < 4455 4012 8248 -4235 3437
Cocoa 3 5 -1138 30218 4861 5355 -12212 2
Sugar No 11 82370 5 -4315 4 5831 -248373] 31
Coffes 5528 2 -860 4| -18385 -22843 2471
182040 -980538 -241525
supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 10/21/2008
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
Wheat il (gl 22808 24723 §5432| -40559 5 <
K C Wheat 24 0 757§ 11114 11821 127 g
Corn 58 g -81458 20058 28 -6533 7 17 .
Sovbeans o 5| —ostes| osmes| o 2231 2 E Prior
Sovbean Qil 22268 a -1452 1 3 27 -23113 5 24 Week's
Cotten 13283 5 717 5 2 -377%5 i 2 3 Date
Lean Hogs 18714 2| -118584 3 2 3480 2248 1
Lv Cattle 17 4| 28815 2 2 -13643 8332 2
Feeder < B -4508 5 -4508 8137
Cocoa 50 a -331 1 2 3626 88120 1
Sugar Mo 11 53882 8 6 -3454 5 8 5735| 257255 5
Coffes 5224 S87S -741 1 2 17245 523596 1
-1858514 -100341 -873638 1163493| S2198592( 3%




