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Current Positions

Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net

Crude Oil » 87,954 81,516 6,438 189,647 99,815 89,832 1,531,127 1,627,397 (96,270) (& Xe]ll

Heating Oil 45,701 28,274 17,427 35,190 11,907 23,283 154,900 195,611 (40,711) gL sKe]l
Unleaded Gas 24,146 18,871 5,275 53,219 5,610 47,609 131,774 184,658 (52,884) [SRIEEGELNEE

Natural Gas 88,838 40,717 48,121 137,816 173,341 (35,525) 336,452 349,049 (12,597) NEWIEINEET

A Light Sweet
Week over Week Change

As of Sml Spec Lrg Spec Comm

4/14/2009 Net Net Net

Crude Oil (9,912) 68,274 (58,362)
Heating Oil 10,890 (27,287) 16,396
Unleaded Gas (41,858) 78,638 (36,779)
Natural Gas 41,683 (125,357) 83,673
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ZF
ZB

As of

Long

169,164
231,603
114,195

CME: Treasury Futures

Small Spec
Short
146,717
276,098
136,768

Net
22,447
(44,495)
(22,573)

ZF

ZB

Current Positions

Large Spec
Long Short Net
92,276 84,733 7,543
114,157 128,033 (13,876)
45,847 117,669 (71,822)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
19,594 1,366 (20,959)
(11,951) 31,736 (19,784)
10,163 10,446 (20,609)

Commercials (Hedgers)

Long

581,129
903,576
598,447

Short
611,118
845,204
504,052

Pg 2
Net
(29,989) ZF
sea72 2N
94,395 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

982,668 856,258 126,410 647,000 264,577 382,423 5,527,468 6,036,300 (508,832) 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
4/14/2009 (11,376) 49,615 (38,238) 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 14,314,271
® ® ® ® ® ® ® ® ® ° 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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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 04/14/2009
Summary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp| - No CIT Coemmerc| - Mo CIT cir Total CIT
Cemmedity | NenRepo Non Com Cammil Open % Ol
Lang Short MNet Laong Short Met Long Short Net Lang Short Met Interest
Wheat 3 -18638 32038 B 8| -34810 5 -285380| 158530 18297 135633
K C Wheat 1 -GBRS 10124 4 1680 2 4 -1500 28085 1810 25475
Corn 3 -B¥235| 1017237 2 19225 4] 49 —186303| 204388 40248 254140 Most
Sovbeans =) 25811 79512 2 51940 il -149884) 130834 17379 113855 Current
Savbean Oil 3 12679 0 -3068 1 12 -55552 50085 4108 45580 Date
Cotton 1 6787 < 7530 ol 1o -75672 65736 4381 61355
Lean Hogs 2 -1187 4l 17105 g S -34051 55058 2714 52342
Lw Cattle 24 -15778 i) 535 3| 10 -£C424 21118 240 20275
Feeder -5160 2185 450 - -1270 6191 222 5969
Cocoa 1755 3 11281 21887 -35139 5755 258 15487
Sugar Mo 11 7796 5 3 0 g4547 —282153 0356 70957 139408
Coffes 1609 2 17360 5863 -40855 3 4538 33395
128835 128858 -1018253 1017028
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| - Ne CIT Commerc| - Mo CIT CIT Total Ccir
Commedity | NonRepo Nen Com Comml Open % Ol
Long Short Net Long Short MNet Long Short Met Leng Short Net Interest
Wheat 30 £] -1851% 3 | 32780 SE817| 143124| -BYS507| 183830 2| 138288
K C Wheat 18 2 -8137 1 1 prre 20844 43750| -23108 a2 3 25795
Corn 135 2| -Bavoo 5 73538 22161| 3235027| S0S208| -184781) 2 21 2| 251315 2 Prior Week's
Sovbeans 45 7| -25385 8 18030 47778 TEE47| 208108| -133584) 1284852 21 111171 Z Date
Sovbean il 31 0 5858 1 28879 -9555 22353| 128Y03| -48310 512341 63 45068 2
Cotton 40 144 2 1 3418 38124 109577| -TO453 63181 a7 51804 1
Lean Hogs 2 874 1 3 3| -18580 15850 = 8| -34838 54760 50 52070 1
Lv Cattle 4] 18382 3 3 1 -1275 485812 10 4] 530 21648 86 20782 2
Feeder 5 -4387 3 -1300 3501 2 =121 5124 27 5797
Cocoa 7 4078 2 22863 44717 87382| -47845 10 0s 15705 1
Sugar Me 11 5 287 0 46433| 3323577 S8 3| -2385068| 2 07 22| 185785 5
Coffes B 2428 9 2003 53833 5 2] -£347C 38450 04 33048 1
-135301 52042 -066345 1009502 4238540 23%




