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Crude Oil »
Heating Oil

Unleaded Gas
Natural Gas
A Light Sweet

As of
6/2/2009

NYMEX: Energy Complex

Current Positions

Small Spec Large Spec
Long Short Net Long Short Net
133,314 116,030 17,284 199,076 89,917 109,159
48,954 34,455 14,499 34,889 13,951 20,938
23,099 19,297 3,802 71,092 9,714 61,378
81,221 35,041 46,180 136,724 206,408 (69,684)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
Crude Oil 6,320 88,120 (94,440)
Heating Oil 9,783 (41,086) 31,301

Unleaded Gas (46,481) 113,992 (67,511)
Natural Gas 28,896 (178,843) 149,946

Pg 1

Commercials (Hedgers)

Long Short Net

1,315,636 1,442,078 (126,442) [ei{i[Xe]l]
160,547 195,985 (35,438) [gLEuKe]]
123,998 189,178 (65,180) [SRIEEGELNEE
350,255 326,751 23,504 HEWWENEES
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ZF
ZB

As of

Long
147,944
289,016
122,533

CME: Treasury Futures

Small Spec
Short
213,719
303,566
160,638

Net
(65,775)
(14,550)
(38,105)

ZF

ZB

Current Positions

Large Spec
Long Short Net
93,591 98,765 (5,174)
71,286 198,474 (127,188)
72,110 154,801 (82,691)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
12,090 (4,131) (7,959)
18,297 47,957 (66,255)
(10,069) 36,165 (26,098)

Commercials (Hedgers)

Long Short

526,691 455,742
936,528 794,791
582,617 461,821

Pg 2
Net
70,949 ZF
141,737 [N
120,796 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

1,128,838 967,420 161,418 860,579 208,632 651,947 6,465,406 7,278,771 (813,365) 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
6/2/2009 6,192 (79,002) 72,810 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 0
6/16/2009 0
13 6/23/2009 0
6/30/2009 0
7/7/2009 0
12
7/14/2009 0
7/21/2009 0
11 7/28/2009 0
8/4/2009 0
10 F . . 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
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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 06/02/2009
Summary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp| - Me CIT Commerc| - No CIT cIr Total CcIr
Coemmedity | NenRepo Non Com Comml Open % Ol
Lang Short Net Lang Short Met Lang Short Net Long Short Net Interest
Wheat 33518 2 -15228 54024 717 5793 g7232| 122044] 120811 079| 31%
K C Wheat 18502 2 -3475 15530 5 0547 21480 52547 31087 DSE| 8%
Corn 149039| 253762| 104723| 209519 a2 1268628| 292027 S11001] -312074 B08| 20% Most
Sovbeans 86847 87380| -20513| 108638 19 ge884| 1032058 302484| 198275 081| 20% Current
Savbean Qil 26101 21248 14852 41820 31 9944 Todg4] 15801 80518 220| 19% Date
Cotton 17808 7653 10153 30913 < 26708 35485] 13224 -B5750 59927 T35| 20%
Lean Hogs 22821 5280 -3459 1 5 -21503 18118 2l 25121 51183 279| 28%
Lw Cattle 28427 247 17220 3 < -15475 45141 -53554 87285 805| 33%
Feeder 5352 -4557 4240 2553 28597 -5825 7258 21| 28%
Cocoa 0 4241 0 0064 5 -30640 16435 115] 12%
Sugar Mo 11 57350 41255 g 122121 2 384417 201038 05| 18%
Coffes 1 il 3018 < 32023 2 70937 35804 0s7| 18%
-B5E04 3835801 -1281889 1103675| 4085561 22%
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 05/26/2009
Summary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp| - Mo CIT Commerc| - No CIT CcIr Total Ccir
Commedity | NenRepo Non Com Comml Open % Ol
Long Short MNet Long Short Met Long Short Net Long Short Net Interest
3 2] -1387E 53073 87778 -14700 56378 -108822 138897 405023 33%
1 1 8 -4282 122684 4388 7976 1 9 -30203 26580 86225| 30%
Corn 13 4 -112508] 177388 72830| 104538| 308205 -2688102 278073 122 0| 20% Prior Week's
Sovbeans 8 0] -22595| 108551 159227 89724 565932 -196183 125455 62 E| 20% Date
Sevbean Oil 3 2 12415 38781 24102 2659 22183 -565936 51911 27 1] 18%
Cotton 1 2 6974 31181 4780 25301 36135 -02587 55202 3
Lean Hogs 2 5 -2282 2 2 41811 -19618 12501 -25053 43863 5
Lw Cattle 27 4] -158E7E < & 43121 -2145 3 0 -BEB25 84545
Feeder 3 -2428 1728 1214 3 -5308 651
Cocoa 1128 2 16602 76854 62055 22884 15060
Sugar Mo 11 42727 185 154588 141834| Z8551% -281228 196867
Coffes 2807 36555 10203 26458 40038 -B4p44 34582
-110838 373822 -12280948 1086058 47237233 220




