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6/30/2009 5:44 NYMEX: Energy Complex

Small Spec

Long Short
Crude Oil » 94,913 80,758
Heating Oil 50,918 33,851
Unleaded Gas 22,515 17,645
Natural Gas 92,993 44,679

A Light Sweet

As of
6/23/2009

Net
14,155
17,067

4,870
48,314

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
191,960 93,064 98,896
38,111 8,220 29,891
65,125 9,440 55,685
137,762 204,987 (67,225)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(2,915) 69,978 (67,063)
10,023 (33,005) 22,982
(45,931) 141,297 (95,366)
34,159 (166,121) 131,962

Pg 1

Commercials (Hedgers)

Long Short Net

1,320,057 1,433,108 (113,051) fei(ifs[Xe]l]
177,291 224,249 (46,958) gL KOl
135,784 196,338 (60,554) [SRIEEGELNEE
360,639 341,728 18,911 NEWIENEES
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ZF
ZB

As of

Long
174,536
277,803
127,662

CME: Treasury Futures

Small Spec
Short
199,459
319,779
145,558

Net
(24,923)
(41,976)
(17.,896)

ZF

Current Positions

Large Spec
Long Short Net
85,566 121,132 (35,566)
79,954 167,404 (87,450)
69,022 148,783 (79,761)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
8,895 (21,864) 12,968
8,008

T —e

ZB

148 5,386

(5,533)

Commercials (Hedgers)

Long

560,890
906,777
566,565

Short
500,402
777,351
468,907

Pg 2
Net
60,488 ZF
120,426 [NZN
97,658 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

969,677 953,230 16,447 673,999 220,341 453,658 5,742,828 6,212,935 (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
6/23/2009 17,080 65,628 (82,710) 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 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 . 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



6/30/2009 5:44 Dealers: Total Securities Owned - GSE and Govs All dates are 'as of'.
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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)
$300,000
$250,000
$200,000
$150,000
$100,000
$50,000
$0
je.9) eo] © je.e] je.e] © © je.o] © jee) je.o] je.9) (o)) (o)) (o)) (o)) N
< < S S Q =4 < < =4 < < < < 4 < < Q
= S = 5 > g =] o a B > g = Q = g =
s g 5 £ & 2 2 2z & ¢ 2 & £ g 2 & 2
Total Mortgage Position - ($mln)
$100,000
$90,000
$80,000
$70,000
$60,000
$50,000
$40,000
$30,000
$20,000
$10,000
$0
[c:e] je.o] jee) je.e] © o9) jes] jee) je.e] jee] e.e] jee) (o)) N N N (o))
< Q < S Q < < < S < < < < Q < < Q
= NSy = 5 = g = &b o, 5 > 2 g S = 5 >
s ¢ 5 &£ § 2 2 Z & 8 £ & £ 2 2 Z 3

Jun/09



6/30/2009 5:44 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 06/25/2009
sSummary prepared by wwwww, Commitments of Traders .com
Small Spe Large Sp| - Mo CIT Commerc] - No CIT CIT Total CIT
Commodity | NonRepa Non Com Comml Open % Ol
Lang Short Net Long Short Met Lang Short Net Long Short Net Interest
Wheat 36858 115 4 T0220) -27557 59332 161354 25707| 143704 e
K C Wheat 18128 530 1 7285 3872 25872 50405 1281 26601 O
Corn 130176 523| 1& aTvEs 45121| 237852 EE84T11 5cg33| 297362 138 Most
Sovbeans 60015 20 361 5 B 1207 74179| 128755| 302400 - 23168| 132828 66
Sovhean Oil| 27381 0% 0g2| 2soz4]  sqszol| -1s8705| 1n2072] 14777 s z208|  so2zo] a0 Current
Cotton 11214 a7 1817 1 7 8530 10067 2E2E1 12 81808 15 Date
Lean Hogs 21270 520 -5250 1 9 12 -25208 12511 4528 55809 16
Lv Cattle 25768 48271| 20503 43635 -7O77 42040 1 1101 91284 28
Feeder 5824 5106 -3282 5188 125 2822 150 il 2
Cocoa 8287 10383 -2098 30754 18511 0576 1091 16353 12
Sugar Mo 11 50035 55708 24327 119514 101947 11 & 83359] 202733 101
Coffes 285905 8212 487 19622 5189 73 2434 37780 14
-168257 184280 1133353| 4724505[ 23%
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 06/16/2009
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - Me CIT Commerc| - Mo CIT CIT Total CcIr
Commedity | NenRepo MNen Com Cammil Qpen % Ol
Lang Short Net Long Short MNet Lang Short Met Lang Short Net Interest
Wheat ar242 51002 -13750 48504 70543 -21938 59 2EET72| 145581
K C Wheat 13516 L -4528 12023 et 6126 27 2071 2E772 .
Corn 131852 258345] -128383( 178047 &0 51573 210 53735| 257147 Prior Week's
Sovbeans 81514 -28023 4204 20 22188 1128 21240] 133357 Date
Sovbean Qil 353 5807 5330 5 -13510 0o 6273 58014
Cotton 14705 4228 3008 16561 28 1125 51082
Lean Hogs 1574 -5453 5082 12 5028 53357
Lv Cattle 5370 -18778 44 S&0 50425
Feeder 5552 -3367 2 189 B7ES
Cocoa 8400 5321 18 133 16337
Sugar Mo 11 23810 24357 225| 1985851
Coffes 5355 2152 424 37218
-158985 243678 1123514




