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1/21/2009 6:00 NYMEX: Energy Complex
Small Spec
Long Short Net
Crude Oil » 94,497 96,022 (1,525)
Heating Oil 41,246 29,718 11,528
Unleaded Gas 20,530 15,911 4,619
Natural Gas 80,803 43,239 37,564

A Light Sweet

As of
1/13/2009

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions
Large Spec
Long Short Net
236,765 119,321 117,444
24,429 14,246 10,183
55,248 2,878 52,370
128,638 199,956 (71,318)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(9,978) 109,619 (99,641)
6,587 (43,303) 36,717
(35,215) 149,642 (114,428)
39,089 (188,762) 149,673

Pg 1

Commercials (Hedgers)

Long Short Net

1,544,214 1,660,133 (115,919) [ei(ils[=Xe]l]
150,819 172,529 (21,710) gL Ke]]
115,333 172,322 (56,989) [SHIEEGELNEE
392,990 359,236 33,754 NEWIEINerT



1/21/2009 6:00

ZF
ZB

As of

Long
182,455
213,420
119,726

CME: Treasury Futures

Small Spec
Short
187,669
286,125
158,669

Net
(5,214)
(72,705)
(38,943)

ZF

ZB

Current Positions

Large Spec
Long Short Net
96,303 154,910 (58,607)
130,152 112,067 18,085
62,560 140,802 (78,242)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(3,480) (17,224) 20,705
(8,417) (4,409) 12,826
(16,860) 21,583 (4,723)

Commercials (Hedgers)

Long

762,345
846,516
588,637

Short
698,523
791,896
471,452

Pg 2
Net
63,822 ZF
s4.620 [N
117,185 ZB



1/21/2009 6:00 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

967,699 735,666 232,033 765,462 323,256 442,206 6,775,579 7,449,819 (674,240) 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
1/13/2009 14,683 77,405 (92,089) 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

12/2/2008 20,389,053

12/9/2008 20,341,452

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
1/20/2009
18 1/27/2009
2/3/2009
2/10/2009
16 2/17/2009
2/24/2009
3/3/2009
14 3/10/2009
3/17/2009
3/24/2009
3/31/2009
4/7/2009
4/14/2009
4/21/2009

24

Millions

22

12

O O O O O O O O o o o o o o o



1/21/2009 6:00 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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1/21/2009 6:00 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
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Pg 6

All dates are 'as of'.

Dealers: Total Corporate & Mortgage-backed Securitites Owned

1/21/2009 6:00

Total Corporate Securities - ($mln)
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Total Mortgage Position - ($mln)
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1/21/2009 6:00 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 01/13/2009
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - No CIT Commerc| - Mo CIT CT Total CIT
Commedity | NonRepao HNaen Com Comml Open % Ol
Long Shert Met Long Short Net Long Short MNet Long Short Met Interest
Wheat 2 -20789 32449 53219 20770 2 0| 137750
K C Wheat 1 -4418 1 5 7 G488 2 5 159391
Corn 3 76305 74455 B0 2 1| zazea1| 1 Most
Sovbeans 4 -21347| 43008 g 2 0| gs245 Current
Sovbean Qil 2 3728 1 4 3 5 5276 458096 Date
Cotton 1 1880 1 7 3 1 2150 51671
Lean Hogs -£180 31035 3 1 1846 53533
Lv Cattle -19365 27418 5 1 2428 28520
Feeder -4008 2 6 6 585 5201
Cocoa 3081 2 5 1 3324 15468
Sugar Mo 11 5760 5 283453 73068 200395
Coffes 580 a 4 K 4055 32338
-137261 18031 -BT7057S 88095912| 4258256) 23%
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 wwwew, Commitments of Traders .com
Small Sps Large Sp| - Ne CIT Commerc| - Mo CIT CIT Total cir
Commedity | NonRepo Nen Com Comml Open % 0Ol
Long Short Net Long Short MNet Long Short Met Long Short Net Interest
Wheat 27814 -19072 33248 -15351 3087&| 132 359%
K C ¥Wheat 1 S 4877 143584 8581 2 1 47 F2%
Corn 45218 -56643| 76123 -12302| 327308 S04 1 15% Prior Week's
Sovbeans 5 -14853 36708 17387 Fi g 173 3 1] 24% Date
Sovbean Qil 2 4788 1 5 -12689 24907 121 23 2| 18%
Cotten 2 5248 1 g G380 28953 104 205131] 31%
Lean Hoge 9 -5945 28303 -1871 16328 73 180528 35%
Lv Cattle 1 -21125 26748 -10482 40181| 108 263030| 38%
Feeder 3 -4232 3 -2655 4535 < 22254| 28%
Cocoa 5 3934 12 17283 50524 g7 130260 12%
Sugar Mo 11 3 14077 5 25477| 270530] 533 8980181| 22%
Coffes 2 300 5 -11458 54224 i7 165407 20%
-58402 6160 4204735 24%




