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The Morning Email: Commitment of Traders (CoT) & Dealer Positions (DP)
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Crude Oil »
Heating Oil

Unleaded Gas
Natural Gas
A Light Sweet

As of
6/9/2009

NYMEX: Energy Complex

Current Positions

Small Spec Large Spec
Long Short Net Long Short Net
145,967 127,589 18,378 206,326 88,332 117,994
49,554 30,537 19,017 39,848 13,329 26,519
24,396 19,391 5,005 73,543 10,543 63,000
97,985 49,426 48,559 154,417 226,389 (71,972)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
Crude Oil 3,879 97,056 (100,934)
Heating Oil 15,215 (34,859) 19,643

Unleaded Gas (41,175) 132,684 (91,508)
Natural Gas 30,181 (189,966) 159,785

Pg 1

Commercials (Hedgers)

Long Short Net

1,325,292 1,461,664 (136,372) [ei{ils[Xe]ll
169,079 214,616 (45,537) gL Ke]]
125,013 193,017 (68,004) [SHIEEGELNEE
352,533 329,120 23,413 NEWIEINerT
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ZF
ZB

As of

Long

168,756
284,421
122,343

CME: Treasury Futures

Small Spec
Short
220,211
289,637
137,744

Net
(51,455)
(5,216)
(15,401)

ZF

ZB

Current Positions

Large Spec
Long Short Net
104,480 98,683 5,797
72,858 165,104 (92,246)
72,877 156,385 (83,508)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
14,320 10,971 (25,292)
9,334 34,942 (44,274)
22,704 (817) (21,891)

Commercials (Hedgers)

Long

513,288
930,457
544,206

Short
467,631
832,994
445,301

Pg 2
Net
45,657 ZF
97,463 [N
98,905 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

1,037,538 1,009,405 28,133 631,435 257,094 374,341 6,761,481 7,163,955 (402,474) 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
6/9/2009 (133,285) (277,606) 410,891 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 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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Dealers: Treasury Coupon Positions by Maturity

—e—T-Bills

4/2/2008

—— Due <=3yrs

5/2/2008

6/2/2008

7/2/2008

—a&— Due >=3yrs <=6yrs

8/2/2008

9/2/2008

10/2/2008

—&— Due >6yrs <=11yrs

11/2/2008

12/2/2008

All dates are 'as of'.

1/2/2009

—¥— Due >11yrs

2/2/2009

3/2/2009

4/2/2009

5/2/2009

Pg 5

6/2/2009
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Dealers: Total Corporate & Mortgage-backed Securitites Owned All dates are 'as of'.

Pg 6
Total Corporate Securities - ($mln)
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Total Mortgage Position - ($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 06/09/2009
Summary prepared by wwowr, Commitments of Traders .com
Small Spe Large Sp| - No CIT Commerc| - Mo CIT CIT Total CcIr
Commedity | NenRepo Non Cam Comml Qpen % Ol
Lang Short Met Lang Short Net Lang Short Met Lang Short Net Interest
Wheat 2 ] -10501 875a7| -14732 B 117442 4t
K C Wheat 49 2 —25558 5203 2202 2 -30529 10
Corn 72 2] 111348 73535 132563 30 -311083 141 Most
Sovbeans ) r| -18558 20728 52848| 11 -204888 65 Current
Sowvbean Qil 5 126862 25184 8923 &) -74005 30 Date
Cotton 0 6575 52 21370 3 37786 187
Lean Hogs -3488 21782 -25286 17
Lw Cattle & -18257 0] 18144 -54003 28
Feeder 5915 -3548 5 12 2 25597 2
Cocoa 10258 Eis. 6160 5 16050 53 -38545 12
Sugar Mo 11 52123 50481 41542 2| 112558| 318 -347358 108
Coffes 11672 5033 2550 7 29389 35 57418 17
-99527 2ET2ET -1351308 4575261| 21%
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 www, Commitments of Traders .com
Small Spe Large Sp{ - Mo CIT Commerc] - Mo CIT CIT Total CIT
Commedity | NonRepa Nan Com Comml Open % Ol
Lang Short MNet Long Short Net Lang Short Met Lang Short Net Interest
Wheat 33516 < -15228 g4 71717 57593 -120811] 165414 142821 450079 31%
K C Wheat 18502 2 -2475 1 5533 9c47 -31087 28219 25014 §5055| 26%
Corn 45035 25 -104722| 20 220591| 1236828 35352 4] 280168 Prior Week's
Sovbeans & 7 2 -20513| 10 19 23084 2| 130004 Date
Sovbean Qil 35101 2 14852 4 il 9242 1 55723
Cotton 17808 10153 3 4 26708 7 590927
Lean Hogs 225821 -3459 1 -21803 2 O 51183
Lv Cattle 28427 -17220 39 -15475 3504 033 87285
Feeder 5352 -4587 454 2853 -5525 187 7258
Cocoa 2930 4241 288 G064 -30640 1307 16435
Sugar Me 11 0 41285 1412 122121 -354417 73285 201035
Coffes 7 e 2187 32023 70837 4081 35804
-§5604 383501 -1351885 1103575




