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Crude Oil »
Heating Oil

Unleaded Gas
Natural Gas
A Light Sweet

As of
6/30/2009

Long
116,407
45,550
18,622
91,079

Small Spec
Short
101,705
32,229
14,489
47,800

NYMEX: Energy Complex

Net
14,702
13,321

4,133
43,279

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
202,172 101,151 101,021
39,867 7,923 31,944
61,501 10,352 51,149
157,057 225,167 (68,110)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(2,365) 71,130 (68,765)
8,451 (23,741) 15,288
(44,181) 118,374 (74,195)
28,577 (169,131) 140,554

Pg 1

Commercials (Hedgers)

Long Short Net

1,336,821 1,452,544 (115,723) [ei(ils[Xe]l]
175,324 220,590 (45,266) gL KOl
121,557 176,841 (55,284) [SRIEEGELNEE
363,162 338,331 24,831 EWIEINEET
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ZF
ZB

As of

Long
187,513
251,443
114,352

CME: Treasury Futures

Small Spec
Short
194,837
305,709
141,693

Net
(7,324)
(54,266)
(27,341)

ZF

Current Positions

B 20

ZB

Large Spec
Long Short Net
75,703 116,360 (40,657)
92,326 194,935 (102,609)
72,146 151,156 (79,010)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
17,599 (5,091) (12,507)
(15,159) 27,449
(9,445) 751 8,694

Commercials (Hedgers)

Long Short

524,144 476,163
821,809 664,934
553,743 447,391

Pg 2
Net
47,981 ZF
156,875 (2N
106,352 ZB
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Date  Total O.I.

Current Positions 12/30/2008 16,692,040

Small Spec Large Spec Commercials 1/6/2009 16,353,766

Long Short Net Long Short Net Long Short Net 1/13/2009 17,017,481

973,969 951,618 22,351 745,357 210,847 534,510 5,830,456 6,387,216 (470,107) 1/20/2009 16,856,304

1/27/2009 16,457,134

Week over Week Change 2/3/2009 16,535,902

As of Sm Spec Lg Spec  Commircl 2/10/2009 16,891,000
6/30/2009 5904 80,852 (86,653) 2/17/2009 16,931,894

2/24/2009 17,032,099

3/3/2009 17,094,554

ED Total Open Interest 3/10/2009 16,698,308
3/17/2009 13,434,827

3/24/2009 14,073,250

3/31/2009 14,657,253

4/7/2009 14,384,480

17 4/14/2009 14,314,271

18

Millions

4/21/2009 14,383,122
4/28/2009 15,165,072
16 5/5/2009 15,434,647
5/12/2009 16,042,275
15 5/19/2009 16,320,053
5/26/2009 16,585,652
6/2/2009 16,909,646
14 6/9/2009 16,860,908
6/16/2009 14,144,586
13 6/23/2009 14,773,010
6/30/2009 15,099,463
7/7/2009 0
12
7/14/2009 0
7/21/2009 0
11 7/28/2009 0
8/4/2009 0
10 . F . 8/11/2009 0
Q\@@ ,b\@q /\\q/@ca Q\m@q ) & Q\%@q < & ,\\Q@ \\Q@ y K q\@q \@Qca &Q@ Q\q’@ &Q@ %\q’@ \@0&
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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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Dealers: Total Corporate & Mortgage-backed Securitites Owned All dates are 'as of'.

Jun/09

Pg 6
Total Corporate Securities - ($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 06/30/2009
Summary prepared by wwww, Commitments of Traders .com
Small Sps Large Sp| - Mo CIT Commerc| - No CIT cmr Total cir
Commodity | NonRepo Mon Com Comml Qpen %e Ol
Long Short Net Long Short Met Long Short Net Long Short Net Interest
Wheat 28532 19610 434 23 85725 18282 151564 383387 39%
K C Wheat 15260 -7g12 5 Fil -20428 389 27485 51080| 30% Most
Corn 120807 -1245878] 182 2 -216841 45587 305167 1277177 | 23% Current
Sovbeans 53351 -35054 55 22 174281 18385 137088 373217 23% Date
Sovbean Qil 25032 20 5 -32487 5565 60662 282193) 21%
Cotton 11623 20 G -TS9879 1286 57004
Lean Hogs 23160 18 2 -23333 2145 59113
Lw Cattle 24503 a7 0 -78301 205 53501
Feeder 5 & & -5318 42 7305
Cocoa 28 2 -34052 1333 16804
Sugar Mo 11 134 1 -354577 23845 206850
Coffes 18 1 -48850 S04 42037
-179758 179141 1174274 1174881 4574301| 35%
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 06/23/2009
Summary prepared by wwww, Commitments of Traders .com
Small Sps Large Sp| - Mo CIT Commerc| - No CIT cmr Total cir
Commedity | NenRepo Non Com Comml Open % 0Ol
Long Short MNet Long Short Met Long Short Net Long Short Net Interest
Wheat 3 51014 14116 0 2| 181354| 1020232 25707| 143704
K C Wheat 1 2 -5635 5 2 50405 -24533 1281 ZEE01 Prior Week's
Corn 13 ZSoE0g| 125523 5 2| S54711| 216858 5 5cg33| 2O73E2 Date
Sovbeans g 80380| -30381 7 5| 303400] 175645 5 23163 132828 i
Sovbean Qil 21 25308 2082 5 2| 147775| 45897 G552 G6203| 60320 2
Cottan 1 9597 1817 0 1 99550 73288 §3004 13598| 61508 30
Lean Hoge 2 28520 -5250 S 1 37863 -25352 60338 4528 55309 03
Lw Cattle 2 45271| 20503 3 0] 105715| -B367S 92355 1101 91254 53
Feeder 5106 -2282 0 2 48 -3528 g 180 7o7e 26375| 26%
Cocoa 10383 -20548 3 i 21488 30812 1 g 1081 16388 120153 | 13%
Sugar Mo 11 5 58708 24327 7 1] 637818| -3359007| 236082 833559 202733 1018955| 19%
Coffes 8212 487 3 2 24009 47435 4 4 2434 37760 142104 | 26%
-158257 184280 1145353 1133353 4784505| 23%




