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2/19/20009 5:47 NYMEX: Energy Complex
Small Spec
Long Short Net
Crude Oil » 78,324 80,010 (1,686)
Heating Oil 37,054 32,249 4,805
Unleaded Gas 19,930 16,433 3,497
Natural Gas 83,201 43,712 39,489

A Light Sweet

As of
2/10/2009

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions
Large Spec
Long Short Net
257,847 136,887 120,960
29,056 17,801 11,255
50,612 4,013 46,599
143,297 186,225 (42,928)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(8,965) 111,570 (102,606)
1,417 (32,961) 31,543
(32,173) 103,320 (71,147)
41,175 (163,888) 122,714

Pg € 1.00

Commercials (Hedgers)

Long Short Net

1,531,400 1,650,675 (119,275) [ei(ils[Xe]l]
168,849 184,909 (16,060) gL Kol
115,777 165,873 (50,096) [SRIEEGELNEE
363,764 360,325 3,439 \EWEIferH



2/19/2009 5:47

ZF
ZB

As of

Long
170,180
236,492
122,425

CME: Treasury Futures

Small Spec
Short
181,897
273,387
172,369

Net
(11,717)
(36,895)
(49,944)

ZF

Current Positions

ZB

Large Spec
Long Short Net
75,541 111,046 (35,505)
113,273 151,035 (37,762)
34,045 121,601 (87,556)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
40,610 (1,596) (39,013)
(14,997) (30,599)
(4,570) 4,050 520

Commercials (Hedgers)

Long

759,440
916,055
618,286

Short
712,217
841,398
480,786

Pg €
Net
47,223 ZF
74657 [N
137,500 ZB

2.00



2/19/2009 5:47 CME: Eurodollars Pg € 3.00

Date  Total O.I.

Current Positions 9/2/2008  #itHHHHH##

Small Spec Large Spec Commercials 0/9/2008  #iHHHHHHHHHH

Long Short Net Long Short Net Long Short Net O/16/2008  HHHHHHHHHHE

919,276 752,911 166,365 543,757 387,356 156,401 6,982,467 7,305,233 (322,766) 9/23/2008  #HHHHHtHHHH]

9/30/2008  #HHHHHHHIH

Week over Week Change 10/7/2008  #HHH#HHH#HH

As of Sm Spec Lg Spec  Commircl 10/14/2008  HitHHHHHEHE
2/10/2009 9,307 (88,283) 78,976 10/21/2008  #HHHHHHHHE

10/28/2008  #itHHH#HHHH

11/4/2008  #HHHHHHHHHH

ED Total Open Interest 11/11/2008  #itHHtH#H#H
11/18/2008  ###HHHH#HH

11/25/2008  #iHHH#HHHH

€24.00
@ 12/2/2008  #tHHtHHH
é 12/9/2008  #t#HHtH#HHH
=

€22.00 12/16/2008  #tHHtHHHtHHHH

12/23/2008  H#HHHHHHHH
12/30/2008  #ttHH
£20.00 1/6/2009  #tHHHHHHH
1/13/2000 S
1/20/2009  HHHHHHHHIH
£18.00 112712000 Y
21312000  HHHHEHHHHIE
2110/2000  #tH
£€16.00 2/17/2009
2/24/2009
3/3/2009
€14.00 3/10/2009
3/17/2009
3/24/2009
3/31/2009
4/7/2009
4/14/2009
4/21/2009

€12.00

ah dh o dh dh dh dh o



2/19/2009 5:47 Dealers: Total Securities Owned - GSE and Govs All dates are 'as of'. Pg € 4.00

Total US Government Total Securities: Coupons - ($mln)
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2/19/2009 5:47 Dealers: Treasury Coupon Positions by Maturity Pg € 5.00

All dates are 'as of'.
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2/19/2009 5:47 Dealers: Total Corporate & Mortgage-backed Securitites Owned All dates are 'as of'.

Pg € 6.00
Total Corporate Securities - ($mln)
$300,000
$250,000
$200,000
$150,000
$100,000
$50,000
$0
eo] [ce} e} e} e} [ce} e} e} e} eo] [ce} [c:e] (o))
< =3 4 = = L = < L e = e 4
= o) =1 a. > =] = o) [ B > g =]
= 4 b < S =4 = Z & o S a =,
Total Mortgage Position - ($mln)
$100,000
$90,000
$80,000
$70,000
$60,000
$50,000
$40,000
$30,000
$20,000
$10,000
$0
© © © © © © ® © © ® © © oN
< L < = = < = < Q < = < 4
=] o) =] = > =] = o0 [V 3] > [9) =]
3 2 : & 5 E} E E 3 8 2 & g



2/19/2009 5:47 CIT Positions All dates are 'as of'. Pg € 7.00
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 0210/2009
sSummary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp{ - Mo CIT Commerc)] - Mo T CIT Total CIT
Commedity | NenRepo Non Cem Comml QOpen e Ol
Long Short Met Long Shert het Long Short Net Long Short Met Intere=t
3 51219 -20270 3 2 51472 -20250 2 0ED 24 135533 304543
1 2 1 -5510 1 5 10780 35975 ] 106 1 20435 23882 Most
12 211488| -7e3s8| 7os7s| 121700 -4208% i 733 39 227643| 1228488 Current
Sovbeans < T 1| -23108 < 0 22042 27518 2 108 16 92247 46 2 Date
Sovbean Qi 2 2E727 1652 1 0 262311 -7281 Fil =2 & 41381 28 5
Cotton 1 i 1 1 2636 1 il 15168 2650 8 5032 < 61543 16 7
Lean Hogs 20615 23742 -2127 1 3 28970 -10357 i) 1187 < 46535 155312| 29%
Lw Cattle 22918 4 1] -158332 3 3 36530 -3887 2 5815 1 83933 240252) 34%
Feeder 017 1 a -5383 7 3rg2 1275 2 6597 g2z 23584 24%
Cocoa 11550 4 5298 2 14383 21718 4 16873 16647 131581] 13%
Sugar Mo 11 54885 i 24828 7 27282 72115 5 231881 72 150348 5065
Coffee 10823 g 1184 5 145822 55873 7 38560 5 33150 2
-117471 44775 -B57588 §30282| 42205982) 21%
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 wwenw, Commitments of Tracders .com
Small Spe Large Sp| - Mo CIT Commerc| - Mo CIT CcIT Total CcIr
Commedity | NonRepo Non Com Camml Open % Ol
Leng Short Net Lang Short Net Long Short Met Lang Shert Met Interest
Wheat -220598 28 4248) 24008 6 -25047| 1% 5 24 02
K C Wheat -£004 1 8212 5220 0 -19624 2 5 03 Prior Week's
Corn -81553 il 22675 -43008 9 -101871| 2& 5 2 5 30 Date
Sovbeans -2E774 = 2EVET 18815 0 -92174] N 2 15435 33
Sovbean Qi -3178 1 30011f -15238 1 -28248 5 7 535 562
Cotton 6280 1 12744 5402 7 -T4387 7 1 B335 06
Lean Hogs 4454 227 27654 4024 4 SER73| 38740 5 7 730 127
Lv Cattle -18059 348 45188 10208 3 03301 -55088 27588 240 4348
Fesder 4348 22 5916 -3857 9 3392 1407 1 75z 6590
Cocoa 5351 30 14182 18917 1 93837 41288 7 i 17020
Sugar MNe 11 18877 35242 59553 1] S25118] 238135 g 159704
Coffes 1531 16215 5962 i] 285925 40830 5 33435
-135408 12887 -214042 535564




