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2/11/2009 5:55 NYMEX: Energy Complex
Small Spec
Long Short Net
Crude Oil » 82,664 90,348 (7,684)
Heating Oil 36,286 29,007 7,279
Unleaded Gas 18,200 14,812 3,388
Natural Gas 82,099 46,429 35,670

A Light Sweet

As of
2/3/2009

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions
Large Spec
Long Short Net
254,040 122,705 131,335
27,374 17,984 9,390
48,603 4,387 44,216
137,479 194,200 (56,721)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(17,406) 122,600 (105,193)
2,550 (36,988) 34,439
(35,478) 105,119 (69,640)
43,354 (188,056) 144,701

Pg 1

Commercials (Hedgers)

Long Short Net

1,542,171 1,665,821 (123,650) [ei(ifs[Xe]ll
161,123 177,792 (16,669) gL Ke]]
109,600 157,203 (47,603) [SRIEEGELNEE
371,690 350,639 21,051 HEWWENEES
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As of

Long
179,986
211,858
119,730

CME: Treasury Futures

Small Spec
Short
232,313
294,349
165,104

Net
(52,327)
(82,491)
(45,374)

ZF

Current Positions

PN 0713)  36.800)

ZB

Large Spec
Long Short Net
76,643 110,552 (33,909)
104,516 127,281 (22,765)
35,823 127,429 (91,606)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(49,124) 28,577 20,547
47,604
(4,146) (11,173) 15,319

Commercials (Hedgers)

Long

727,112
938,446
616,128

Short
640,876
833,190
479,148

Net
86,236

Pg 2

ZF

105,256 [IEIIINZN

136,980

ZB



2/11/2009 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

904,385 747,327 157,058 609,020 364,336 244,684 6,754,546 7,156,288 (401,742) 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
2/3/2009 (37,696) 12,841 24,855 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 16,535,902

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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2/11/2009 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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2/11/2009 5:55 Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.
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2/11/2009 5:55 Dealers: Total Corporate & Mortgage-backed Securitites Owned

All dates are 'as of'. Pg 6
Total Corporate Securities - ($mln)
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2/11/2009 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 02/03/2009
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - Ne CIT Commerc| - Mo CIT CIT Total CcIr
Commedity | NenRepo MNen Com Cammil Qpen % Ol
Lang Short Net Long Short MNet Lang Short Met Lang Short Net Interest
VWheat 3| -23088 252 4% 3 122823 -BB047| 157835 24 37 Most
K C YWheat 21 -4554 1 2 2 41324 -15534 20805 1 e Current
Corn 3 7 50| -81553 Fi 5 2 431580| -101871| 258009 40 24 Date
Sovbeans 45858 42| -28774 4 7 2 181884 -92174| 114572 15 45
Sovbean il 22614 0 -3178 1 1 5 12751 -28248 52197 5 25
Cotton 16030 1 5289 1 4 2 101804 -F4387 70531 8 15
Lean Hogs 20459 523 -4454 2 4 1 S86873| -38748 51857 3 15
Lv Cattle 24847 506| -18055 3 g < 103301 -55988 87588 3 28
Feeder 5541 4348 8 3362 1407 7351 2
Cocoa 5358 5351 2 53837 41288 507 13
Sugar Me 11 87027 16877 2 525116| -236135 2
Coffes 28530 1531 5 28528 -40530 5
-135408 12887 -214042 936564
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 01/27/2009
Summary prepared by wenw, Commitments of Traders .com
Small Sps Large Sp| - Ne CIT Commerc| - Mo CIT CIT Total cir
Commedity | NonRepo Nen Com Comml Open % Ol
Lang Short Net Long Short MNet Lang Short Met Lang Short Net Interest
VWheat 3 g -20352 30854 55 -28852 15 266| -9345 159385 20855 1384596 Prior Week's
K € YWheat 17 3 -5559 1 1 g 6106 24 185| -20651 20853 20104 Date
Carn 13 1| -F8132 Fi 4] 102 -2¥353 22 45302[ -123170| 265000 39 2209654
Sovbeans < 2| -2E254 4 g 22 24520 51 93255 -B8ved| 111812 15 96568
Sovbean il 2 4 2538 1 5 254 -14289 24 30212| -33778 51186 8 44530
Cotton 1 2 4358 1 1 10 23453 55 05051 -F4738 71074 5 51888
Lean Hegs 1 5 -8505 2 29278 -257 04 SE2Tia] -41814 51652 2 48777
Lv Cattle 4 -20584 3 < -10553 44| 100%554) -53410 28037 3 24545
Feeder 5 -4543 -3384 58 2481 5808 6219
Cocoa 3 3634 2 1 16776 02 1 5152 2 17025
Sugar Me 11 2 19457 5 3 SB00F 88 i) 351 83 164257
Coffes g 1951 2 1 5508 19 < 228 2 34036
-127871 38522 -857551 548502




