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The Morning Email: Commitment of Traders (CoT) & Dealer Positions (DP)
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1/15/2009 6:08 NYMEX: Energy Complex
Current Positions
Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
Crude Oil » 92,225 101,528 (9,303) 235,268 97,834 137,434 1,497,550 1,625,681 (128,131) [&(is[Xe]|}
Heating Oil 35,583 27,130 8,453 24,196 16,371 7,825 154,023 170,301 (16,278) LN Kol
Unleaded Gas 19,206 14,265 4,941 57,037 3,551 53,486 110,636 169,063 (58,427) [QIEELELNEES

Natural Gas 78,283 38,449 39,834 111,954 209,226 (97,272) 403,537 346,098 57,439 EWIEINerT

A Light Sweet

Week over Week Change
As of Sml Spec Lrg Spec Comm
Net Net Net
Crude Oil (13,667) 130,836 (117,169)
Heating Oil 4,648 (43,652) 39,004
Unleaded Gas (32,536) 136,302 (103,766)
Natural Gas 49,137 (234,706) 185,570

1/6/2009
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Current Positions

Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 183627 185,361 (1,734) 105424 146807  (41,383) 750,636 707,519 43,117 ZF
[N 212123 276411 (64,288) 157,445 134951 22494 813,725 771,931 41,794 [LZN
ZB 137,167 159,250 (22,083) 57,160 156,985 (99,825 580,901 458,993 121,908 ZB
Week over Week Change
As of Sml Spec Lrg Spec Comm
Net Net Net
ZF  (9.362) (46,385) 55,746
PN 1093) 22s9) 23351
ZB 6949 23803  (30,752)
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12/31/2007
1/14/2008
1/28/2008
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3/10/2008
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As of
1/6/2009
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CME: Eurodollars

Current Positions

Small Spec Large Spec Commercials
Long Short Net Long Short Net Long Short Net
916,599 699,249 217,350 701,724 336,923 364,801 6,558,560 7,140,711 (582,151)
Week over Week Change

Sm Spec  Lg Spec  Commircl
(33,988) 27,025 6,963

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



1/15/2009 6:08 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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All dates are 'as of'.

——T-Bills —— Due<=3yrs  —&—Due>=3yrs<=6yrs = —8— Due >6yrs<=l1lyrs =~ —%— Due >1lyrs
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All dates are 'as of'.

Dealers: Total Corporate & Mortgage-backed Securitites Owned

1/15/2009 6:08

Total Corporate Securities - ($mln)
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Total Mortgage Position - ($mln)
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CIT Positions

All dates are 'as of'.

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 01/06/2009

Summary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp| - No CIT Caemmerc| - Mo CIT ciT Total CiT
Commedity | NenRepo Nen Com Comml Open %% Ol
Long Short MNet Long Shert Met Long Short Net Long Short Met Interest
Wheat 2 2z -19072 33248 45138 15891 e 138417
K C Wheat 9 21 4877 142364 77ga 6581 1 20085 9
Corn 18] 20 -56643 78123 g8428| 12202 g 245609 2
Sovbeans 48525 G -14853 35708 19351 17357 5 596219 1] 24
Sovbean Qi 25334 2054 4788 15235 27524 12688 Fil 44248 22 2| 18%
Cotton 17912 12664 248 19818 5 5820 3 63004 20 1| 21%
Lean Hogz 21089 27018 -5545 28303 T4 -1871 ts] 64532 180526 35%
Lw Cattle 21041 42188 -2112% 26748 0] 10422 1 100182 26 0] 38%
Fesder 4413 2648 -4733 3003 48 -G55 5 B4BT b 4] 9%
Cocoa 1 g 5 3534 32247 9 17253 50624 15801 12 0] 12%
Sugar Mo 11 75823 14077 72085 2 204TT| 270930 227609 5a0181| 23%
Coffee 2154 300 1 3666 2] 114328 S£224 34860 165407 20%
-58402 5160 1052021 4222725 24%
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 www, Commitments of Traders .com
Small Spe Large Sp| - Me 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
Wheat 18751 -19835 2 1 1 5 131835
K C Wheat -4501 6044 2z 1 5 9 17521
Corn -55472 -21285 3 < 3 5 230557
Sovbeans -18630 12424 Fil 3 B 2 535975
Sovbean Qil 4104 2 -18854 5 2 1 3 420923
Cotton 3351 0 3740 2 2 7 1 63304
Lean Hogs -10128 3 -3250 1 8 2 3 63735
Lv Cattle 22184 4532 -14843 4 4 3 5 §a457 25
Fesder 4828 33560 8 -2855 1 z 8 E791 2
Cocoa 3198 33150 16 18912 47 5 0 18500 12
Sugar Me 11 -113% 84518 60 3663 5 1 3 221002 895
Coffes -100 11303 25 17878 3 5 9 33953 16
-125508 -24171 1028561 4171611| 24%
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