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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 » 81,478 76,146 5,332 193,952 105,947 88,005 1,530,793 1,624,129 (93,336) (&I Xelll

Heating Oil 42,801 27,364 15,437 32,829 10,898 21,931 158,518 195,886 (37,368) LN Ke]]
Unleaded Gas 20,384 14,775 5,609 55,520 6,129 49,391 125,513 180,514 (55,001) [SRIEEGELEEE

Natural Gas 84,236 40,883 43,353 132,028 164,613 (32,585) 325,838 336,607 (10,769) NEWIEINEET

A Light Sweet
Week over Week Change

As of Sml Spec Lrg Spec Comm

3/31/2009 Net Net Net

Crude Oil (8,713) 68,577 (59,864)
Heating Oil 9,978 (35,269) 25,290
Unleaded Gas (45,488) 91,275 (45,788)
Natural Gas 38,021 (120,590) 82,567
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Pg 2
Current Positions
Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 186,398 165,303 21,095 84,063 89,970 (5,907) 589,557 604,746 (15,189) ZF
2N 244916 268460 (23,544) 120965 143768  (22,803) 882,834 836487 46,347 [ ZN
ZB 114,486 139,360 (24,874) 50,313 120,997 (70,684) 590,868 495,310 95,558 ZB
Week over Week Change
As of Sml Spec Lrg Spec Comm
Net Net Net
ZF  (3,446) (34,150) 37,595

B (23.489) 1,812 21,677

ZB  (3.298) 16,857 (13,559)
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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

947,751 808,527 139,224 639,284 318,635 320,649 5,741,592 6,201,464 (459,872) 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
3/31/2009 6,808 3,155 (9,962) 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 14,657,253
41772009 0
10 r ) 41412009 0
® ® ® ® ® ® ® ® ® ° o ° ° > ° ° ° 42112009 0
o Q)\QQ Q\%Q & 5 < 5 g o < S & S Q\{LQ < S ) o < I ) o < S p S
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 03/31/2009
Summary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp| - Mo CIT Commerc| - No CIT cIr Total CcIr
Commedity | NenRepo Naon Com Comml Qpen % Ol
Lang Short MNet Lang Short Met Lang Short Net Long Short Net Interest
Wheat 310594 -18185 3 5 7| 40838 52237| 1237242 27758 133588 2
K C Wheat 16045 -5502 1 7 2 -1831 22030 401583 540 25500
Carn 140353 25411 5 5 5 19514 320033| S00987 42017| 248830 12 Most
Sovbeans 43737 -28058 5 5 22128 77209 181242 121 110054 2 Current
Sevbean Oil 26633 4825 1 1] -18745 50821 122130 48215 24 Date
Cotton 17131 3g22 2 2 -2815 40208 101312 B 5a7oa 19
Lean Hogs 30350 -2881 1 2 -15218 15525 45205 2104 51775 15
Lv Cattle 25118 -18032 3 0 44 -11385 49562 103344 2231 21200 25
Feeder §105 -3740 0 2 -1388 222 785 5376 2
Cocoa 7387 3408 3 g 107 20218 25530 1188 14738 12
Sugar Mo 11 415 4673 10 0 33 68368 580243 631893 188953 93
Coffes 253 2348 24325 19 5238 55002 5388 32445 18
140641 45458 095880 4272218) 23%
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 wwwew, Commitments of Traders .com
Small Sps Large Sp| - Ne CIT Commerc| - Mo CIT CIT Total cir
Commedity | NonRepo Nen Com Comml Open % 0Ol
Long Short Net Long Short MNet Long Short Met Long Short Net Interest
Wheat 30518 ATO972| 17454 33332 -31815 423 130693
K C Wheat 15183 21315 5132 12834 1788 033 ZE3TE .
Corn 138203| 2120920| 74726 87583 13468 z 850 241108 Prior Week's
Sovbeans 47217 T2488| -J5248 47031 17176 12 855 110028 4g Date
Sovbean Qil 28905 25013 3892 15407 -23980 11 257 39345 24
Cotten 16382 13880 2502 20304 5287 2882 g 53633 55428 18
Lean Hoge 27001 29810 2809 12011 -10858 2878 S 37718 S1287 15
Lv Cattle 27539 45505 17966 34336 -5513 g588| 10 -S0646 22124 257
Feeder 6501 10848 -4247 3300 -520 3258 -105 4 24
Cocoa 2477 5626 2851 28448 17785 45041 g -35383 12
Sugar Me 11 TB707 88081 8626 106879 B0326| 286376| o574 -288318 83
Coffes 11022 5054 1968 22785 2457 53583 5 -36573 32139 17
-127542 52211 -514855 S80608| 4227085 23%




