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9/9/2008 5:59 NYMEX: Energy Complex
Small Spec
Long Short Net
Crude Oil A 88,789 100,461 (11,672)
Heating Oil 41,531 32,886 8,645
Unleaded Gas 21,456 16,542 4,914
Natural Gas 87,231 41,133 46,098

A Light Sweet

As of
9/5/2008

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
197,124 122,837 74,287
24,213 13,143 11,070
56,540 10,218 46,322
206,637 396,520 (189,883)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(19,357) 63,898 (44,540)
5,561 (33,924) 28,363
(43,339) 276,651 (233,314)
57,770 (264,170) 206,401

Pg 1

Commercials (Hedgers)

Long Short Net

1,308,283 1,370,898 (62,615) (¢l Xe]l]
128,772 148,486 (19,714) [EEKel!
122,965 174,202 (51,237) [SLQIEEG o REET
508,937 365,151 143,786 DNEWIEINEES



9/9/2008 5:59 CME: Treasury Futures

Pg 2

Current Positions
Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 248131 242,656 5,475 447225 198,889 248,336 906594 1,160,405  (253,811) zF
[N ssi746 393417 (61,671) 287,667 244242 43425 1,247,724 1,229,477 18,247 [NZN
ZB 154195 192,789 (38594) 123,914 174,676  (50,762) 663,913 574,558 89,355 zB

Week over Week Change
As of

Sml Spec Lrg Spec Comm
Net Net Net
ZF  (12,595) (15,884) 28,477

PN (36,045 36,476 (430)

7B 2,377 4,992 (7,370)



9/9/2008 5:59 CME: Eurodollars

Current Positions

Small Spec Large Spec Commercials
Long Short Net Long Short Net Long Short Net
1,131,681 999,537 132,144 1,032,952 354,242 678,710 8,747,178 9,558,032 (810,854)
Week over Week Change
As of Sm Spec Lg Spec Commrcl

9/5/2008 42,312 10,572 (52,884)



9/9/2008 5:59 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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Dealers: Treasury Coupon Positions by Maturity

9/9/2008 5:59

All dates are ‘as of'.
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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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9/9/2008 5:59 CIT Positions All dates are 'as of'. Pg 7
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 09/02/2008
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - Mo CIT Commerc| - Mo CIT CIT Total CIT
Commedity | HonRepo Mon Com Comml Qpen |
Long Short Net Long Short Met Long Short Met Long Short Net Interest
VWheat 285832 S 38736 -25555 < -121842] 191711 19821 1718580 42%
K CYWheat 15062 2 1 2 7950 3 -24831 25677 4g 25631 26%
Carn 128882 237 12 5 58388 = -305638( 355318 47210 348108 17 20%
Sovbeans 51317 g Fil 3 41747 fil -150837| 153844 14585 135248 S 26% Most
Sovbean Qil 22132 2 2 o -5043 2 -85814 21 5148 73783 3 23% Current
Cotton 20518 1 3 =) -4525 B 98301 27 5305 .2 it 3 26% Date
Lean Hogs 23824 3 2 0 1367 3 -101572 38 §31| 108807 2 44%
Lw Cattle 22650 S 5 T 20 -4453 Fil =102737 1] 142208 3 4
Feeder S06S g [ =] -1607 2 326 1651 5111
Cocoa 12173 5 30008 7520 22 -37175 2685 22860 1
Sugar Me 11| 112841 7 1 S6758 70843 0 441587 28| 335537 11
Coffes 5217 3 15180 17593 0 -T6798 0 56448 1
160211 -15269385 1529137| S455047| 27%
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (C1T].
Analysis of open interest with option deltas- as of 08/26/2008
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - No CIT Commerc| - No CIT CcIT Total CIT
Commodity | NenRepo Non Com Comml QOpen % Ol
Long Short Net Long Short Net Long Short Met Long Short Net Interest
VWheat 28280 N g 14152 2 18362 175326 42%
K C Wheat 1 5 5 3 12532 2 1712 245885 24%
Corn 147125 S 2 62331| 45 7 20742 £7185) 351145 15%
Sovbeans 53361 1 T3 40818 T 23 153803 14344) 1408504 25% Prior
Savbean Qil 23450 2 S -7743] 10 17 -55610 6559 73876 23% Week's
Cotton 20458 8 3 -T247 i) 17 -96542 7 58768 26%
Lean Hogs 23610 S g 8916 1 12 -110807 2585 112009 45 Date
Lw Cattle 20679 2 0 -588 3 13 -106083 3591 -
Feeder 5313 22 o) =) 583 -862 1307
Cocea 11695 23 6463 =) 1 7394 5 -38283 1885
Sugar Ne 11| 112003 6716 24343 3 5 99504 22 -454535 77235
Coffes 7401 20 39596 T 0 12897 3 -714230 2565
-142580 215247 -16258081




