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2/3/2009 5:55 NYMEX: Energy Complex
Small Spec
Long Short Net
Crude Oil » 93,967 105,763 (11,796)
Heating Oil 39,605 29,883 9,722
Unleaded Gas 19,006 14,277 4,729
Natural Gas 84,191 45,325 38,866

A Light Sweet

As of
1/27/2009

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
241,847 109,781 132,066
25,202 16,467 8,735
49,838 3,460 46,378
131,117 192,020 (60,903)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(22,538) 126,045 (103,506)
4,927 (41,154) 36,227
(31,626) 104,136 (72,512)
50,662 (192,969) 142,306

Pg 1

Commercials (Hedgers)

Long Short Net

1,545,229 1,665,498 (120,269) [ei(ils[Xe]ll
163,472 181,929 (18,457) [gEEulIsKe]ll
112,444 163,552 (51,108) [SRIEEGELEEE
375,739 353,702 22,037 DEWIENEES
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ZF
ZB

As of

Long
180,109
214,367
120,883

CME: Treasury Futures

Small Spec
Short
183,312
286,145
162,111

Net
(3,203)
(71,778)
(41,228)

ZF

ZB

Current Positions

Large Spec
Long Short Net
71,340 133,826 (62,486)
123,334 109,209 14,125
40,800 121,233 (80,433)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(8,666) 8,789 (123)
5,715 6,819 (12,534)
2,185 14,131 (16,316)

Commercials (Hedgers)

Long

709,698
853,757
600,199

Short
644,009
796,105
478,538

Pg 2
Net
65,689 ZF
s7.652 [NZN
121,661 ZB



2/3/2009 5:55 CME: Eurodollars Pg 3

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

943,574 748,820 194,754 628,288 396,445 231,843 6,656,705 7,083,302 (426,597) 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
1/27/2009 (2,383) (138,089) 140,472 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

2 = 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 0

2/10/2009 0

16 2/17/2009 0

2/24/2009 0

3/3/2009 0

14 3/10/2009 0

3/17/2009 0

3/24/2009 0

12 3/31/2009 0

4/7/2009 0

10 4/14/2009 0

® ® ® ® ® ® ® ® ) ) 42112009 0
qp'QQ ‘.0\'1« Q\'1«QQ 9‘196 c&’l«QQ ,\\Q/QQ 6)\'}/QQ Q‘\'lz ,b\"lzQQ Q)\’)/Qg Q\"1«QQ
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2/3/2009 5:55 Dealers: Total Securities Owned - GSE and Govs All dates are 'as of'. Pg 4

Total US Government Total Securities: Coupons - ($mln)
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2/3/2009 5:55 Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.
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2/3/2009 5:55 Dealers: Total Corporate & Mortgage-backed Securitites Owned

All dates are 'as of'. Pg 6
Total Corporate Securities - ($mln)
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2/3/2009 5:55 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 01/27/2003
Summary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp{ - Mo CIT Commerc| - Mo CIT CIT Total CIT
Commodity { NonRepo Non Com Comml Qpen % Ol
Lang Short Net Lang Short Net Lang Short Net Lang Short Net Interest
Wheat 3 5| 125265] -53451| 15%
K C Wheat 17 < 42185 -20651 20
Corn 3 2| e45302| -123170] 2689 2 Most
Sovbeans < 1] 193255) -S8794] 111 4 Current
Sovbean Qil 2 4| 130212] -23778 51 2 Date
Cotton 1 30355| 105091| -T4738 71 2
Lean Hogs 1 17104 carig] -41614 51 1
Lv Cattle 2 47144| 100554| -53410 22037 2
Feeder 5198 2491 1707 8308 22
Cocoa 53002 41| 37439 18182 133
Sugar Me 11 283188 & 08] -281720| 247281 821
Coffes 46715 28214 -414485 38228 178
-127871 38522 -B57551 945502) £23%257) MM%
supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT]).
Analysis of open interest -with option deltas- as of 01/20/2009
Summary prepared by www, Commitments of Tracders .com
Small Sps Large Sp{ - Mo CIT Commerc] - No CIT CIT Total CIT
Commedity | NenRepao Non Com Comml Open % Ol
Long Short Met Lang Short Met Lang Short Met Lang Short Met Interest
Wheat 2 5 22843 25808 135667
K C Wheat 1 1 7 -5191 13255 19421
Corn 129153| 215875 -T7E722 7 1 225843 2 Prior Week's
Sovbeans 42240 ge312 -21073 43583 05723 = Date
Sovbean Qil 24523 20172 4350 12170 45205 2
Cotton 14202 11402 2800 17222 0 7 61537 2
Lean Hogs 19620 28748 -£128 30772 3c4s 2345 511582 1
Lw Cattle 21875 41841 19956 31584 2278 2785 85453 2
Feeder 4321 931324 -42313 2675 6505 504
Cocoa TET3 4422 3050 28885 14817 53583 18711 022 1
Sugar Mo 11 75450 2097 13353 89582 46507 282534 260324 248 5
Coffes 10574 e 1933 15955 -1217 46550 35834 5 1
-130808 18203 -250047




