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Crude Oil »
Heating Oil

Unleaded Gas
Natural Gas
A Light Sweet

As of
7/14/2009

NYMEX: Energy Complex

Small Spec

Long Short
118,108 102,725
42,726 35,869
14,693 16,988
101,925 45,969

Net
15,383
6,857

(2,295)
55,956

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
189,896 107,632 82,264
37,393 19,402 17,991
45,561 8,164 37,397
168,088 242,153 (74,065)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
7,794 53,684 (61,478)
5,997 (25,023) 19,027
(45,533) 106,750 (61,217)
40,573 (156,329) 115,755

Commercials (Hedgers)

Long
1,486,783
200,366
142,466
366,709

Short
1,584,429
225,213
177,569
348,600

Pg 1

Net

(97,646) [eigifs[-Ne]]|
(24,847) |gEEueRe]ll
(35,103) (UQIEEGELNEES
18,109 NEWIEINEEH
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ZF
ZB

As of

Long
185,120
271,443
121,394

CME: Treasury Futures

Small Spec
Short
172,753
312,208
140,630

Net
12,367
(40,765)
(19,236)

ZF

ZB

Current Positions

Large Spec
Long Short Net
97,415 84,060 13,355
63,832 145,598 (81,766)
73,399 143,139 (69,740)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
12,700 48,693 (61,393)
6,143 29,399 (35,543)
14,055 (15,118) 1,062

Commercials (Hedgers)

Long Short

518,990 544,712
881,864 759,334
562,358 473,383

Pg 2
Net
(25,722) ZF
122,530 [NZN
88,975 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

1,078,811 1,021,334 57,477 944,144 219,951 724,193 5,859,458 6,641,128 (781,670) 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
7/14/2009 7,401 159,694 (167,095) 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 15,764,826
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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Pg 4
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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
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 07/14/2009
Summary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp| - Mo CIT Commerc| - No CIT CiT Total Cir
Commedity | NonRepo Mon Cem Comml Open e Ol
Long Short Net Long Short Met Long Short Net Long Short MNet Interest
Wheat 32225 -15310 24125 12 -g2827 2 21712 151480
K C Wheat 145938 8112 11184 < -20008 2 1748 28885
Corn 125111 -121642| 135102 4% -186861 g 2288 213242 Most
Sovbeans 54375 -35302 57124 25 -140855 & 18071] 144305
Sovbean Oil|  2sssa| 26 2953]  1e4ct 12 21644 DI 68015 Current
Cotton 1 9 i Gadg 28531 12 -105185 745 71775 Date
Lean Hogs 2 1 al, 5112 1 7 < -32356 202 2332 60870
Lv Cattle 26233 4% -22309 5 2 127 -82184 516 1043 95473
Feeder 222 12 -£024 3 2 5085 7771 555 7218
Cocoa 2401 3 4778 5 258 -34978 18785 1130 17655
Sugar Me 11 5 5 59 35213 5 EQEScd| 348544 06251 95201| 201050
Coffes 59623 a8 694 2 758235 -39783 41732 7 40962
-172055 24175 -1122045 1210943] 4552058) 26%
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 07/07/2009
Summary prepared by wwww, Commitments of Traders .com
Small Sps Large Sp| - Mo CIT Commerc| - No CIT cmr Total cir
Commedity | NenRepo Mon Cem Comml Open % Ol
Long Short Net Long Short Met Long Short Net Long Short Net Interest
Wheat 3 37280 39603 135616| 56013 162
K C Wheat 14 9 2 7 03] 19685 26
Corn 12 5 18718] 20 S08224) 196261 g| 308 i 1
Sovbeans ce 45 56136 10 274071| 166335 25] 145 EI’I?I’ Week's
Sovbean Qi 2 S| -41%41] 100 122454] 21508 271 564 ate
Cotton 1 < 1 16037 22 112759| -S0644 870 69
Lean Hogs 2 -£2 4| 28817 12 38210 -25204 1936 62
Lw Cattle 24 -207 2 5505 6737 36 117554| -B1088 1043 55
Feeder -9 2 1907 4591 1 5340 -7545 64 753
Cocoa 23 1 15193 13828 50 23337 -325452 1303 16385
Sugar Mo 11 352 5 11003 117542 242 501106| -356016 25058 202857
Coffes 4 5 15567 2738 35 20254 -45035 418 41820
-184337 118827 -1138510 1206325




