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Small Spec

Long Short
Crude Oil » 98,816 83,851
Heating Oil 42,935 35,346
Unleaded Gas 16,748 15,888
Natural Gas 92,005 48,767

A Light Sweet

As of
7/7/2009

Net
14,965
7,589
860
43,238

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
191,160 109,308 81,852
39,269 10,689 28,580
52,578 9,564 43,014
166,320 235,673 (69,353)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
1,644 49,908 (51,552)
3,456 (22,569) 19,116
(42,419) 111,124 (68,705)
28,273 (151,205) 122,932

Pg 1

Commercials (Hedgers)

Long Short Net

1,404,767 1,501,585 (96,818) [&i:Xe]ll
182,914 219,082 (36,168) LN Kol
133,531 177,405 (43,874) [SQIEEGELEEE
374,557 348,443 26,114 EWIEINerH
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ZF
ZB

As of

Long
185,993
274,076
117,256

CME: Treasury Futures

Small Spec
Short
186,326
320,984
150,547

Net
(333)
(46,908)
(33,291)

ZF

ZB

Current Positions

Large Spec Commercials (Hedgers)
Long Short Net Long Short
73,576 108,914 (35,338) 546,430 510,759
92,069 203,234 (111,165) 834,331 676,258
89,398 144,020 (54,622) 557,158 469,245
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
6,991 5,319 (12,310)
7,358 (8,556) 1,198

(5,950) 24,388 (18,439)

Pg 2
Net
35,671 ZF
158,073 [NZN
87,913 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

1,032,737 982,661 50,076 832,562 268,063 564,499 5,988,448 6,603,023 (614,575) 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
7/7/2009 27,725 29,989 (57,815) 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
4/21/2009 14,383,122
4/28/2009 15,165,072
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
6/9/2009 16,860,908

18

Millions

16

14

6/16/2009 14,144,586
13 6/23/2009 14,773,010
6/30/2009 15,099,463
7/7/2009 15,707,494
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&
R SN S P AR S A SN O S G S AP\ GO



7/17/2009 8:32 Dealers: Total Securities Owned - GSE and Govs All dates are 'as of'.
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All dates are 'as of'.
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Dealers: Total Corporate & Mortgage-backed Securitites Owned All dates are 'as of'.

Jun/09

Pg 6
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7/17/2009 8:32 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 07/7/2009
Summary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp| - No CIT Coemmerc| - Mo CIT cir Total CIT
Cemmedity | NenRepo Non Com Cammil Open % Ol
Long Short MNet Long Shert MNet Long Short Net Long Short Met Interest
3 49227 18157 2 8| -9&013 e 182532 28
l 14 23167 2858 2 2| 19888 5 28581 z
Corn 12 255880] 132229 28 4] 198281 1 309775] 138§ Most
Sovbeans S 85017 -345936 22 1] -186335 0 145135 57 Current
Savbean Oil 2 28522 -3025 o7 4 -2150% g GE477 28 Date
Cotton 1 8023 4856 | -S0cad 2 69752 16
Lean Hogs 2 27635 5226 0o -26204 3 52347 16
Lw Cattle 24 45123 -207%82 4| -B1065 5 95122 26
Feeder 1 5 4973 0 -7545 5 832 2
Cocoa T4 2373 7| -32E847 2 16385 1186
Sugar Mo 11 5 56384 35207 6| -356016 5 202857 10011
Coffes 5023 417 o = 5 41820 1418
-184337 -1132810 1206325 4573868| J6%
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 Spe Large Sp{ - Mo CIT Commerc] - Mo CIT CIT Total CIT
Commedity | NenRepo Nen Com Commil Open % Ol
Lang Short MNet Lang Short Met Long Short Net Lang Short Met Interest
Wheat 2953 22| -1%510 i 42 18252 151964
K C Wheat 1526 72 -TE12 92 7 325 27485
Corn 12080 2| -12487¢ 53500 2 46587| 305167 Prior Week's
Sovbeans 5335 22| -3E004 05135 2 27 18385 137088 Date
Sovbean Qi 2503 a -T2 20380 o 12 5565 60662
Cotton 1162 = 2389 20583 10096 10 1286 67004
Lean Hogs 2316 Fil -T437 1 2 3 2148 59113
Lw Cattle 2450 7| -22004 < 3 11 205 93501
Feeder 3 -£045 2 T4 4z 7305
Cocoa 0 3135 b5 2 1333 16804
Sugar Mo 11 il 36145 3 63 82245| 206650
Coffes 2 1032 2 2 504 42037
-178758 1174274 1174831




