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2/25/2009 5:53 NYMEX: Energy Complex
Small Spec
Long Short Net
Crude Oil » 72,142 83,024 (10,882)
Heating Oil 38,935 32,677 6,258
Unleaded Gas 19,394 16,311 3,083
Natural Gas 84,490 44,598 39,892

A Light Sweet

As of
2/17/2009

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions
Large Spec
Long Short Net
250,867 140,232 110,635
31,326 22,671 8,655
50,311 8,663 41,648

145,603 177,990 (32,387)

Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(15,687) 99,380 (83,693)
2,761 (37,944) 35,182
(36,406) 84,576 (48,170)
50,774 (143,022) 92,249

Pg 1

Commercials (Hedgers)

Long Short Net

1,506,863 1,606,616 (99,753) (& Xelll
170,738 185,652 (14,914) [gEEULIKe]ll
119,768 164,499 (44,731) [SQIEEGELEEE
370,705 378,209 (7,504) DEWIEINEES
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ZF
ZB

As of

Long
182,862
270,205
125,348

CME: Treasury Futures

Small Spec
Short
196,445
284,218
170,730

Net
(13,583)
(14,013)
(45,382)

ZF

Current Positions

ZB

Large Spec
Long Short Net
83,139 106,564 (23,425)
106,915 141,840 (34,925)
40,447 128,860 (88,413)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(1,866) 12,080 (10,215)
2,837 (25,719)
4,562 (857) (3,704)

Commercials (Hedgers)

Long

748,142
906,416
629,921

Short
711,134
857,478
496,125

Pg 2
Net
37,008 ZF
ss938 [N
133,796 ZB



2/25/2009 5:53 CME: Eurodollars Pg 3

Date  Total O.I.

Current Positions 9/2/2008 21823622

Small Spec Large Spec Commercials 9/9/2008 22016222

Long Short Net Long Short Net Long Short Net 9/16/2008 19740627

939,616 797,555 142,061 532,360 385,637 146,723 6,993,971 7,282,755 (288,784) 9/23/2008 18162093

9/30/2008 18354501

Week over Week Change 10/7/2008 19858978

As of Sm Spec Lg Spec  Commircl 10/14/2008 19350280
2/17/2009 (24,304)  (9,678) 33,982 10/21/2008 19668213

10/28/2008 19408426

11/4/2008 19775814

ED Total Open Interest 11/11/2008 20306045
11/18/2008 20161877

11/25/2008 20573000

24
@ 12/2/2008 20389053
2 12/9/2008 20341452
- = 12/16/2008 16746217

12/23/2008 16398154
12/30/2008 16692040

20 1/6/2009 16353766
1/13/2009 17017481
1/20/2009 16856304
18 1/27/2009 16457134
2/3/2009 16535902
2/10/2009 16891000
16 2/17/2009 16931894
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
4/21/2009 0
P N N & < & N N * & RS & P
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2/25/2009 5:53 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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2/25/2009 5:53 Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.
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2/25/2009 5:53 Dealers: Total Corporate & Mortgage-backed Securitites Owned

All dates are 'as of'. Pg 6
Total Corporate Securities - ($mln)
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2/25/2009 5:53 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 02/17/2009
sSummary prepared by wwwww, Commitments of Traders .com
Small Spe Large Sp| - Mo CIT Commerc)] - Mo CIT CIT Total CIT
Commodity | NonRepa Non Com Comml Open % Ol
Lang Short Net Long Short Met Lang Short Net Long Short Net Interest
WWheat 3 3 S0500| -20287 20714 85 -34339 38 116718] -78108| 18
K C YWheat 1 3 21822 -5289 13855 13 -7 25 40154| -14417 2
Carn 13 1] 221728 -B1967 TSE45] 143 57485 242 26 Most
Sovbeans 48147 T3233| -24188 41143 32 8202) 103 11
Sovbean il 27202 28854 -2552 16500 30 -14240) 103 4 Current
Cotton 13828 14058 -230 16053 23 7480 22 8 Date
Lean Hogs 20438 24328 -3850 16501 25 5484 14 =
Lv Cattle 2 4 47438| -20784 30823 35 -4805 41 2
Feeder g 11212 -5258 2044 2 126 .
Cocoa o6 4853 4453 36205 15 20413 1
Sugar Mo 11 51472 16103| 107812 254 82412 230
Coffes 2218 850 20427 15 550 35
-1435905 -25897
sSupplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT).
Analysis of open interest -with option deltas- as of 02M10/2009
Summary prepared by wenw, Commitments of Traders .com
Small Spe Large Sp| - No CIT Commerc| - No CIT CcIT Total cir
Commedity | NenRepo Non Com Comml Open % Ol
Long Short Met Lang Short Met Lang Shert Met Lang Short Met Interest
VWheat 3 S gl 20270 231222 §1472| -30250 4z 18 5 39
K C Wheat 1 2 1 -5510 14755 10780 3975 0 2 5 g
Carn 13 1 §| -fB356 7 S| 121700 -42025 0 24 g Zd Prior Week's
Sovbeans 2 7 1| -23108 < 0 22042 27518 87638 11 g 11 45 Date
Sovbean il 2 28737 1652 1 0 28311 -1381 5 7 . 3 52 25
Cotton 1 i 13301 2638 1 2 15188 2860 2 2 2 39 18
Lean Hogs 2 5 23742 -3127 1 3 28570 -10387 1 2 7 4851 48 15
Lw Cattle 22818 42281| -18333 32643 36530 -3887 41532 5 1882 33 24
Feeder 8017 11400 -5383 T 3782 -1275 4852 T T7E = 2
Cocoa 11550 §254 5296 3 2 14383 217198 50124 3 228 16 13
Sugar Mo 11 54585 857 24828 10 fi 27282 78115| 27 S 1 f2533] 158
Coffes 10823 5 1164 2 = 14622 5873 47557 0 =410 33
-117471 24775 530282| 42808983| 21%




