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The Morning Email: Commitment of Traders (CoT) & Dealer Positions (DP)
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Current Positions

1/8/2009 5:51 NYMEX: Energy Complex
Small Spec
Long Short Net
Crude Oil » 74,393 72,433 1,960
Heating Oil 32,741 28,377 4,364
Unleaded Gas 17,935 14,130 3,805
Natural Gas 74,348 36,871 37,477

A Light Sweet

As of
12/31/2008

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Large Spec
Long Short Net
232,614 106,506 126,108
24,613 18,015 6,598
57,087 5,610 51,477
115,118 197,934 (82,816)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(6,323) 120,036 (113,714)
581 (43,659) 43,079
(32,885) 123,980 (91,095)
35,517 (208,924) 173,408

Pg 1

Commercials (Hedgers)

Long Short Net

1,490,158 1,618,227 (128,069) [ei(ils[Xe]ll
159,386 170,348 (10,962) [gLEusKe]]
112,612 167,894 (55,282) [SRIEEGELNEE
387,989 342,650 45,339 NEMVEINEES
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Current Positions

Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 184,939 177,311 7,628 151,578 146,576 5,002 760,278 772,907 (12,629) ZF
2N 108922 252117 (53,195 148533 113780 34753 818,352 799,909 18,443 [ ZN
ZB 127,043 156,075 (29,032) 55921 179,549  (123,628) 612,515 459,855 152,660 ZB
Week over Week Change
As of Sml Spec Lrg Spec Comm
Net Net Net
ZE 18,369 3,042 (21,410)
P w30 876 754
ZB 15657 2,159 (17,816)

Open Interest

Millions
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12/31/2007
1/14/2008
1/28/2008
2/25/2008
3/10/2008
3/24/2008
4/21/2008
6/16/2008
6/30/2008
7/14/2008
7/28/2008
8/25/2008

10/20/2008

11/17/2008
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As of
12/31/2008
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CME: Eurodollars

Current Positions

Small Spec Large Spec Commercials
Long Short Net Long Short Net Long Short Net
1,038,707 787,369 251,338 694,647 356,871 337,776 6,612,666 7,201,780 (589,114)
Week over Week Change

Sm Spec  Lg Spec  Commircl
39,194 (26,657) (12,537)

ED Total Open Interest

Pg 3

Date

6/3/2008
6/10/2008
6/17/2008
6/24/2008
7/1/2008
7/8/2008
7/15/2008
7/22/2008
7/29/2008
8/5/2008
8/12/2008
8/19/2008
8/26/2008
9/2/2008
9/9/2008
9/16/2008
9/23/2008
9/30/2008
10/7/2008
10/14/2008
10/21/2008
10/28/2008

11/4/2008
11/11/2008
11/18/2008
11/25/2008

12/2/2008

12/9/2008
12/16/2008
12/23/2008
12/31/2008

Total O.I.

21,184,002
21,349,326
18,821,063
19,568,636
20,166,373
20,819,989
21,083,764
20,720,384
20,775,687
20,940,673
21,505,499
21,644,124
21,564,056
21,823,622
22,016,222
19,740,627
18,162,093
18,354,501
19,858,978
19,350,280
19,668,213
19,408,426
19,775,814
20,306,045
20,161,877
20,573,000
20,389,053
20,341,452
16,746,217
16,398,154
16,692,040
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Total US Government Total Securities: Coupons - ($mln)

$50,000

$0
($50,000) _ 2 : Af-\"j
($100,000) "h\_.\_____,f‘}\riwu .:\J/‘A{ W.}\

($150,000)
($200,000)
($250,000)

Fed Agency & GSE Total Securities: Coupons - ($mln)

$200,000
$180,000
$160,000
$140,000
$120,000
$100,000
$80,000
$60,000
$40,000
$20,000
$0



1/8/2009 5:51 Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.

——T-Bills —— Due<=3yrs  —&—Due>=3yrs<=6yrs = —8— Due >6yrs<=l1lyrs =~ —%— Due >1lyrs

$60,000
$40,000
$20,000
$0

L]
($20,000)
($40,000)
($60,000)
($80,000)

\O DN D~ DN D~ DN D~ DN D~ D~ D~ D~ DN [ee] [ce] [ee] [ce] [ee] [ee] [ce] [ee] [ce] [ee] [ee] [c'e]

o o o o o o o o o o o o o o o o o o o o o o o o o

o o o o o (=] o o o o o o o o o o o o o o o o o o o

& & &8 & & & §d & & &8 &4 &4 & & ¢ & & & &€ & & & & & &

(=) (=) (=) (=) (=) (=) (=) (=) (=) (=) (=) (=) () (=) (=) (=) (=) (=) (=) (=) (=) () (=) (=) ()

§ & & §&d &8 & &§ & & &8 &4 &d & & &8 & & & & & & & & & &
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All dates are 'as of'.

Dealers: Total Corporate & Mortgage-backed Securitites Owned

1/8/2009 5:51

Total Corporate Securities - ($mln)
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Total Mortgage Position - ($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 12/30/2008
Summary prepared by wwow, Commitments of Traders .com
Small Spe Large Sp| - No CIT Commerc| - Mo CIT CIT Total cir
Commodity | NonRepo Non Com Comml Open %e Ol
Long Short Met Long Short Net Long Short MNet Long Short Met Interest
Wheat 24 18751 28 -159835 0] 131835 3
K C Wheat 15 -4501 12 5044 i) 17521
Corn 141 -55472 T2 -21285 8| 238955 12
Sovbeans 46 16630] 23 14424 o[ s397s| 3 Most
Sovbean Oi| 22 4104] 13 18854 o] szeea] = Current
Cotton 14 3351 3740 7 53304 1 Date
Lean Hogs 16 -10188 -3250 < 63735 1
Lw Cattle 18 -22164 2 -14948 2 08457 2
Feeder < -4828 0 -2855 5 6791 2
Cocoa 10 3158 0 16912 720 15500 12
Sugar Mo 11 65 -1138 5 3663 1] 221002 55
Coffee & -100 3 17275 i 33953 16
-125508 -54171 -343883 1028561 4171611| 24%
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 12/22/2008
Summary prepared by wwowr, Commitments of Traders .com
Small Spe Large Sp| - Mo CIT Commerc| - Mo CIT CIT Total CcIr
Commedity | NenRepo Non Cam Comml Qpen % Ol
Lang Short Met Lang Short Net Lang Short Met Lang Short Net Interest
Wheat 23882 -20578 31008 0] 23244 32
K C Wheat 15795 -5208 12517 2 3885 2
Corn 133053 -5BRG4 63608 0 2| -20528 1254 .
Sovbeans 47447 -16188] 31553 24233 7318 4z Prior Week's
Sovbean Qi 22238 2578 12864 3 o] -22108 254 Date
Cotton 13753 2070 18 1 7 2850 1
Lean Hogs 12913 -10308 3 3 1967 1
Lv Cattle 18238 -23279 4882 3 2] 15088 b
Feeder 4450 —4754 3124 5 -3385
Cocoa 2330 2880 31403 < 15689 1
Sugar Mo 11 i -2878 65318 9 4737 5
Coffes i) -565 11228 2] 18438 1
-132541 -78634 4234355 ] 24%




