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The Morning Email: Commitment of Traders (CoT) & Dealer Positions (DP)
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Current Positions

Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
Crude Oil » 73,412 69,600 3,812 200,473 100,450 100,023 1,504,749 1,608,585 (103,836) [ei(ils[Xe]ll
Heating Oil 47,549 33,504 14,045 32,743 13,315 19,428 174,709 208,181 (33,472) gL Ke]]
Unleaded Gas 22,244 16,785 5,459 62,888 5,688 57,200 130,112 192,770 (62,658) [SRIEEGELNEE
Natural Gas 87,029 35,932 51,097 129,293 171,177 (41,884) 333,395 342,608 (9,213) NEWEIEE
A Light Sweet
Week over Week Change
As of Sml Spec Lrg Spec Comm
3/26/2009 Net Net Net

Crude Oil (7,950) 88,699 (80,750)
Heating Oil 8,378 (32,577) 24,201
Unleaded Gas (34,615) 69,633 (35,018)
Natural Gas 47,285 (141,907) 94,623
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ZF
ZB

As of

Long

185,757
264,064
119,022

CME: Treasury Futures

Small Spec
Short
161,216
264,120
140,598

Net
24,541
(56)
(21,576)

ZF

ZB

Current Positions

Large Spec
Long Short Net
106,491 78,248 28,243
93,538 118,153 (24,615)
47,118 134,659 (87,541)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
22,712 8,748 (31,460)
11,954 49,924 (61,880)
17,933 13,222 (31,155)

Commercials (Hedgers)

Long

622,694
934,545
593,675

Short
675,478
909,875
484,558

Pg 2
Net
(52,784) ZF
24670 [N
109,117 ZB
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Date  Total O.I.

Current Positions 9/2/2008 21,823,622

Small Spec Large Spec Commercials 9/9/2008 22,016,222

Long Short Net Long Short Net Long Short Net 9/16/2008 19,740,627

907,647 775,231 132,416 577,418 259,924 317,494 5,551,560 6,001,470 (449,910) 9/23/2008 18,162,093

9/30/2008 18,354,501

Week over Week Change 10/7/2008 19,858,978

As of Sm Spec Lg Spec  Commircl 10/14/2008 19,350,280
3/26/2009 136,446 127,307 (263,752) 10/21/2008 19,668,213

10/28/2008 19,408,426

11/4/2008 19,775,814

ED Total Open Interest 11/11/2008 20,306,045
11/18/2008 20,161,877

11/25/2008 20,573,000

24
@ 12/2/2008 20,389,053
2 12/9/2008 20,341,452
- = 12/16/2008 16,746,217

12/23/2008 16,398,154
12/30/2008 16,692,040
20 1/6/2009 16,353,766
1/13/2009 17,017,481
1/20/2009 16,856,304
18 1/27/2009 16,457,134

2/3/2009 16,535,902
2/10/2009 16,891,000
16 2/17/2009 16,931,894
2/24/2009 17,032,099

3/3/2009 17,094,554
14 3/10/2009 16,698,308
3/17/2009 13,434,827
3/24/2009 14,073,250

12 3/31/2009 0
41772009 0
10 r ) ) 41412009 0
® ® ® ® ® » ® ® » ) ) ) ) ) ) ) ) 412112009 0
o Q)\QQ Q\%Q & s < s s s < s & S Q\{LQ < S ) & < S ) o < e p e
Y W o R N R ¥ R N R R N V \ R a W o\ N o2 N
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Total US Government Total Securities: Coupons - ($mln)
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All dates are 'as of'.
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All dates are 'as of'. Pg 6
Total Corporate Securities - ($mln)
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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 03/24/2009
Summary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp| - Me CIT Commerc| - No CIT cIr Total CcIr
Commedity | NenRepo Naon Com Comml Qpen % Ol
Lang Short Net Lang Short Met Lang Short Net Long Short Net Interest
Wheat 30518 55147| -31815 40E84 -21423| 158897 130693
K C Wheat 1 3 11048 1788 18742 -22033 268720 2E37E Most
Corn 138203 74115 13468 311050 -178850| 227250 241108
Soybeans 47217 Z88S5|  17178|  7818s _101855| 125268 110028 Current
Sovbean Qi 28905 387| -23580 92881 -18287 47728 39345 Date
Cotton 1 2 501 8297 33582 g2 -53633 65260 58428
Lean Hogs 2 1 -10658 1 g 53 37718 55798 51287
Lw Cattle 27635 5 -5513 < 2| 108 -58545 8 1 22124
Feeder 1 0 -520 il 3 -105 2 4572
Cocoa il 5 17785 41 21 -35383 a0 14744
Sugar Mo 11 78707 3 50325 s} -288318 1 1833685
Coffes 11022 2 2487 2 —38573 g 32139
82241 -514885 gao0s08
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 031 7/2009
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - Mo CIT Commerc| - Mo CIT CT Total CIT
Commedity | NonRepo HNaen Com Comml Open % Ol
Lang Shert Met Long Short Net Lang Short MNet Laong Short Met Interest
Wheat 4] 17500 2z & -24485 2 2 2| 130845 3
K C Wheat 3 -5065 1 1 3205 0 5 21875 - . ,
Com 1 z| 7o1m8] & 7 11837 71| a4zz0] 2rEE1 Prior Week's
Sovbeans g] -22889 3 3 -370 5 16032 1026817 Date
Sovbean Qil 2 -£28 1 < -28683 255 5 2086 36630
Cotton < -21 1 3 -11818 203 1 55560 57241
Lean Hogs 3 4877 1 2 -11240 Ltk : 5085 52744
Lv Cattle 0] 21808 3 4 -8568 275 5 2778 22457
Fesder 1 45625 504 485 3 1310 5123
Cocoa Fil 1153 3 18340 3160 0 1213 13187
Sugar Mo 11 5 5021 9 71728 S11755| -246280] 22 5 59933 169523
Coffes 5 1306 2 -3787 22815 28081 3 3 5021 30572
142567 7458 -794552 530050




