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4/15/2009 5:41 NYMEX: Energy Complex

Small Spec

Long Short
Crude Oil » 75,775 73,817
Heating Oil 44,682 28,332
Unleaded Gas 24,920 18,383
Natural Gas 89,872 42,739

A Light Sweet

As of
4/9/2009

Net
1,958
16,350
6,537
47,133

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
194,607 103,463 91,144
33,106 11,548 21,558
56,250 5,680 50,570
140,642 171,671 (31,029)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(13,479) 69,213 (55,733)
10,741 (27,833) 17,093
(36,816) 83,155 (46,338)
45,175 (122,173) 76,996

Pg 1

Commercials (Hedgers)

Long Short Net

1,520,229 1,613,330 (93,101) (&l Xelll
150,997 188,905 (37,908) gL sKe]]
124,364 181,471 (57,107) [SQIEEGELNEE
325,927 342,032 (16,105) NEWIENEES
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ZF
ZB

As of

Long
157,969
226,697
108,214

CME: Treasury Futures

Small Spec
Short
155,116
259,241
140,950

Net
2,853
(32,544)
(32,736)

ZF

ZB

Current Positions

Large Spec
Long Short Net
83,215 77,038 6,177
80,665 126,277 (45,612)
40,293 122,561 (82,268)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(18,242) 12,084 6,159
(9,000) (22,809) 31,809
(7,862) (11,584) 19,446

Commercials (Hedgers)

Long Short

587,955 596,985
854,889 776,733
605,436 490,432

Pg 2
Net
(9,030) ZF
78156 [N
115,004 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

981,065 843,279 137,786 603,096 270,288 332,808 5,608,079 6,078,673 (470,594) 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
4/9/2009 (1,438) 12,159 (10,722) 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
4/7/2009 14,384,480
1 4/14/2009 0
® ® ® ® ® ® ® ® ® ° o ° ° o ° Q: Q: 4/21/2009 0
$ § X ' M Y "M "N § ® § o § '\ o § 4/28/2009 0

v v XV XV XV XV XV XV v XV v W v XV XV v
o o S > q‘,b\ N f}f-’\ o f}:b\ @ f),Q\ o Q0 o & N B 5/5/2009 0

S S A N NUAE SO S S

5/12/2009 0
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Total US Government Total Securities: Coupons - ($mln)
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All dates are 'as of'.

——T-Bills —— Due<=3yrs  —&—Due>=3yrs<=6yrs = —8— Due >6yrs<=l1lyrs =~ —%— Due >1lyrs
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All dates are 'as of'. Pg 6
Total Corporate Securities - ($mln)
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4/15/2009 5:41 CIT Positions All dates are 'as of'. Pg 7
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 04/07/2009
Summary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp| - No CIT Coemmerc| - Mo CIT cir Total CIT
Commedity | NenRepo Nen Com Cammil Open % Ol
Lang Short MNet Laong Short Met Long Short Net Lang Short Met Interest
-18515 8 -32280 55817 -87S07| 18 5 136236 <
5137 2444 20844 437 -23108 2 2 25759
-28700 7 22161| 325027| S05208|) 184781 29 1 251319 12 Most
Sovbeans -25385 1 477G FoS4Z3| Z08108) 133584 12 2 1] 111171 2 Current
Sowvbean Oil 9898 2 9555 82393 -45310 S 1 5263 45968 2 Date
Cotton 5144 1 3418 28124 -70453 g 1 8287 51894 1
Lean Hogs 574 3 -16550 15850 -34836 S 0 2180 52070 1
Lv Cattle -16352 3 -1379 45813 al -530: 81648 B85 BOY62 24
Feeder -4357 -1300 01 2 =131 < 327 ST97
Cocoa 4078 1 22863 17 2| -4284% 1 0 605 15705 1
Sugar Mo 11 287 3 46433 [ 2| 236508 24 7 50022] 188785 5
Coffes 2428 1 8003 33 2 -43475 3 0 5404 33046 1
-135301 52042 -966345 1009602) 43365540] 23%
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 wwwr, Commitments of Traders .com
Small Sps Large Sp| - No CIT Commerc| - No CIT CiT Total Cir
Commedity | NenRepo Non Cem Comml QOpen e Ol
Long Short MNet Long Short Met Long Short Net Long Short Met Interest
VWheat ) -18185 7 7| -40658 S2Z2aV| 127343 -¥5108] 18 § 2178 < S| 32%
K € Wheat 2 -5502 1 g =1931 22030 -18188 2 0 3| 28%
Carn 22 -85411 7 5 19514 320033| S00 -180534) 288747 22 12 1] 20% i 1
Sovbeans Fil -28058 2 5 22138 Fil ] 181342 104133 125200 15 < 2| 24% En?r Week's
Savbean Oil 2 4825 3 1| -16745 S0831| 124130] -33259 0854 5 24154%] 18% ate
Cotton 1 3923 T 2 2 2615 40208 101312] 51108 56130 6332 59798 190884 31%
Lean Hogs 3 -2881 1 2 28178 -15218 15525 49205| -33580 53883 2104 31779 157183 32%
Lw Cattle 4 -16032 33250 44575| -11385 < 2| 103344 -53782 83421 2231 81200 252544] 32%
Feeder -3740 1500 2886 -1386 1 3222 -251 5162 786 5376 20652| 26%
Ceceoa 3405 30968 10750 20218 9 25630| -38381 155928 1188 14738 123003 11%
Sugar Mo 11 4573 101850 234882 68368 550243 -2619584) 252142 53189] 188953 532159| 20%
Cofies 2348 24225 19051 5238 55002| -4003S5 3TE3T 5388 32449 180503 17%
-140831 45458 -900345 SO5580| 4272218[ 23%




