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Crude Oil »
Heating Oil

Unleaded Gas
Natural Gas
A Light Sweet

Long
89,968
41,089
17,037
94,689

Small Spec
Short

79,561
31,431
16,281
47,004

As of
7/28/2009

NYMEX: Energy Complex

Net
10,407
9,658
756
47,685

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
208,583 131,178 77,405
46,157 17,410 28,747
59,264 4,957 54,307
153,136 227,768 (74,632)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
4,333 54,755 (59,088)
9,467 (13,135) 3,667
(42,881) 126,925 (84,045)
37,278 (152,037) 114,759

Pg 1

Commercials (Hedgers)

Long Short Net

1,476,402 1,564,213 (87,811) (&I Xe]ll
194,776 233,182 (38,406) gL Ke]]
135,311 190,375 (55,064) [SRIEEGELNEE
364,930 337,982 26,948 \EWIEINErT
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ZF
ZB

As of

Long
169,362
249,479
108,433

CME: Treasury Futures

Small Spec
Short
186,858
346,617
139,475

Net
(17,496)
(97,138)
(31,042)

ZF

Current Positions

B o

ZB

Large Spec
Long Short Net
129,197 90,744 38,453
79,711 159,295 (79,584)
70,529 147,809 (77,280)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(25,282) 7,753 17,531
(29,629) 61,919
(9,318) (5,675) 14,995

Commercials (Hedgers)

Long

484,488
899,567
521,630

Short
505,444
722,844
413,307

Net
(20,956)

Pg 2

ZF

176,723 [N

108,323

ZB
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CME: Eurodollars

Current Positions

Small Spec Large Spec Commercials
Long Short Net Long Short Net Long Short Net
1,069,101 1,045,081 24,020 929,817 262,540 667,277 6,081,859 6,773,157 (691,298)
Week over Week Change
As of Sm Spec Lg Spec  Commircl
7/28/2009 (25,838) (53,472) 79,309
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Pg 3

Date

12/30/2008

1/6/2009
1/13/2009
1/20/2009
1/27/2009

2/3/2009
2/10/2009
2/17/2009
2/24/2009

3/3/2009
3/10/2009
3/17/2009
3/24/2009
3/31/2009

4/7/2009
4/14/2009
4/21/2009
4/28/2009

5/5/2009
5/12/2009
5/19/2009
5/26/2009

6/2/2009

6/9/2009
6/16/2009
6/23/2009
6/30/2009

7/7/2009
7/14/2009
7/21/2009
7/28/2009

8/4/2009
8/11/2009

Total O.I.

16,692,040
16,353,766
17,017,481
16,856,304
16,457,134
16,535,902
16,891,000
16,931,894
17,032,099
17,094,554
16,698,308
13,434,827
14,073,250
14,657,253
14,384,480
14,314,271
14,383,122
15,165,072
15,434,647
16,042,275
16,320,053
16,585,652
16,909,646
16,860,908
14,144,586
14,773,010
15,099,463
15,707,494
15,764,826
15,999,802
16,161,555

0

0
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Total US Government Total Securities: Coupons - ($mln)
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Fed Agency & GSE Total Securities: Coupons - ($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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Dealers: Total Corporate & Mortgage-backed Securitites Owned All dates are 'as of'.

Jun/09

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 07/28/2009
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - No CIT Commerc| - Mo CIT CT Total CIT
Commedity | NonRepao HNaen Com Comml Open % Ol
Long Short Met Long Short Net Long Short Net Long Short Net Interest
Wheat -17280 30925 2 -45238 04375 247225| 181473 20% Most
K C Wheat -7780 14118 1 2169 -24385 2350 25508 28%
Corn 110241 142250 -12553] 286 198407 50122] 321201 24% Current
Sovbeans -42855 G2 28443 24071| 102 -137544 16005 145429 27% Date
Sovbean Qil -2587 15 52118 -35851 53 -28201 62565 67540 28 24%
Cotton 6638 27 5821 21884 22 -101303 1274 72782 17 £1%
Lean Hogs -T450 17 38520 -21506 12 -32700 1910 61656 18 35%
Lv Cattle -20978 56 31504 24912 33 -102877 1144 95043 28 34%
Feeder -5208 7 2112 5790 2 6601 785 5106 3 19%
Cocoa 4759 16584 18845 50 -£140% 1258 17788 12 13%
Sugar Mo 11 40823 10745 134130] 274 -350212 117381 185358] 109 16%
Coffes 1712 15057 962 30 -£4322 189 41547 12 31%
-150428 122019 1172522 1210930) 4822842| 26%
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 07/21/2009
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp{ - Mo CIT Commerc] - Mo CIT CIT Total CIT
Commedity | NonRepa Nan Com Comml Open % Ol
Lang Short MNet Long Short Net Lang Short Met Lang Short Net Interest
Wheat 3 -15459 28occ -54158 1 23518] 181303 5| 40% . \
K C vheat 16245 2| sozz| 12327 23588 rz|  z0s7|  a3021s 0| 30% Prior Week's
Corn 12 1 1] -127500| 120945 -167240 4 52172 315142 2] 23% Date
Sovbeans < 3 g 44202 51220 -132540 2 16040| 145022 0| 25°%
Sovbean Qil 22118 5 -3337 15471 -24283 2 5391 68861 2590095 23%
Cotton 15656 2 0534 30657 28184 -108211 2 1141 73217 185550 399%
Lean Hogs 24800 & -6508 18250 - 10138 47204 -3T088 7 1949 52158 157908 | 39°%
Lv Cattle 30032 2] 23414 55233 22 25595 35364 135004 -99640 1 1007 gT454 283400 34%
Feeder 6304 & -E722 2097 0o 6197 2703 10031 -7328 5 711 6354 J0779| 22%
Cocoa 11201 5 5655 32555 30 14525 50754 28214 -38470 1 1225 17838 127305 149
Sugar Mo 11 55138 < 23534| 120478 23| 117705| 252800 607533| -354833 2 55018 203504 1032516| 19%
Coffes 10465 O 1836 16381 429 -42 33038 TE055| -43017 7 695 41228 1365482 | 30%
-183543 51565 -1131808 1223884 4880847 268%




