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The Morning Email: Commitment of Traders (CoT) & Dealer Positions (DP)
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9/5/2008 7:16 NYMEX: Energy Complex
Small Spec
Long Short Net
Crude Oil A 67,468 75,910 (8,442)
Heating Oil 39,079 31,394 7,685
Unleaded Gas 19,486 16,402 3,084
Natural Gas 81,248 32,995 48,253

A Light Sweet

As of
8/26/2008

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
210,927 130,705 80,222
24,217 13,828 10,389
54,263 9,269 44,994
184,098 414,427 (230,329)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(16,228) 67,240 (51,012)
4,747 (35,568) 30,820
(41,301) 247,055 (205,753)
56,695 (310,551) 253,856

Pg 1

Commercials (Hedgers)

Long Short Net

1,270,155 1,341,934 (71,779) (&L EXe]l]
135,926 154,001 (18,075) [gEElKell!
132,940 181,017 (48,077) [SLIEEG o REET
531,183 349,106 182,077 DNEWIEINEES
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ZF
ZB

As of

Long
375,446
136,133
275,421

CME: Treasury Futures

Small Spec
Short Net
424,906 (49,460)
191,256 (55,123)
257,351 18,070
ZF
ZB

Current Positions

Long

243,977
99,811

456,005

Large Spec
Short
259,725
164,016
191,785

Commercials (Hedgers)

Net

Long Short
(15,748) 1,479,584 1,414,376
(64,205) 686,843 567,514

264,220 994,678 1,276,966

Week over Week Change

Sml Spec
Net
(7,796)
23,834
14,152

Lrg Spec
Net
30,153
22,697
8,451

Comm
Net
(22,355)
(46,531)
(22,604)

Pg 2
Net
65,208 ZF
(282,288) ZB
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Current Positions

Small Spec Large Spec Commercials
Long Short Net Long Short Net Long Short Net
1,137,421 1,047,589 89,832 1,011,637 343,499 668,138 8,632,970 9,390,940 (757,970)
Week over Week Change
As of Sm Spec Lg Spec Commrcl

8/26/2008 11,831  (6,613) (5,218)
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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'.

—&—T-Bills —— Due <=3yrs —&— Due >=3yrs <=6yrs —#— Due >6yrs <=11yrs —%— Due >11yrs
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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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CIT Positions

All dates are 'as of'.

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 08/26/2008

summary prepared by wwwy, Commitments of Traders .com
Small Spe Large Sp| - Ne CIT Commerc| - Ne CIT CIT Total (]}
Commodity | NenRepo Nen Com Comml Open % Ol
Long Short MNet Leng Shert Net Leng Short Net Long Shert MNet Intere=st
Wheat S2213| -Z25933 41487 55548 14152 2 326 218187] 42%
K C WWheat 25204 9345 17835 5303 12532 g 24585 101885 ] 24%
Corn 147129 238882 -G97F33| 1385855 ! 82331 2 45 1785382 | 159%
Sovbeans 53381 20881| -Z7820 73551 40818 o) 40804 S
Sovbean Gil 23480 1 - 34786 1 2 7743 2 73878 3
Cotten 20458 1 T 5021 2 g -T247 2 BE76E 3
Lean Hogs 23610 3 gl 10118 3 23855 8916 g 112009 24
Lv Cattle 20 S o 37188 < < 45380 586 1 3935 3
Feeder 5313 1 7 -fasd 2 8825 533 8 23
Cocoa 11655 2 8463 3 5 32581 7384 2 26
Sugar Ne 11] 112003 8 0 44242 1% 3 54319 59604 3 22
Cofies 7401 5 3996 2 T 15860 12897 5 38
-142580 215247 1625691 1553023
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 08192008
Summary prepared by wenw, Commitments of Traders .com
Small Spe Large Sp| - Ne CIT Commerc| - No CIT CIT Total cIr
Commodity | NonRepo Non Com Comml Open % Ol
Leng Shert Net Leng Short Net Leng Shert Net Long Short Met Interest
Wheat -24433 40844 S7541| 18887 3 -137125] 187 18158] 178254 2
K C ¥Wheat -10074 1 8008 10748 3 -23838 2 780 23162 1
Corn -97482| 15 5519 B7375| 45 -320257| 40 S0207| 350374 19
Sovbeans -25472 8 203 35409 5 -148507| 1:54 14083] 140588 5
Sovbean Qi 2703 1 . -2217| 107 87778 2 5981 73250 3
Cotten 2 -T224 ) -92548| 10 2884 59182 3
Lean Hogs 3 008 1 “111275] 11 1387 113322 2
Lw Cattle 4 1564 3 14 3824 143308 3
Feeder 2532 1587 8203
Cocea 3 To0e 5 3103 22540 14
Sugar Me 11 13 s0142) 22 < TT985| 338710 11
Coffes 24 6054 3 2912 57130 17
-173833 183703 1545531 S803440| 28%
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