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3/6/2009 8:02 NYMEX: Energy Complex
Small Spec
Long Short Net
Crude Oil » 72,142 83,024 (10,882)
Heating Oil 38,935 32,677 6,258
Unleaded Gas 19,394 16,311 3,083
Natural Gas 84,490 44,598 39,892

A Light Sweet

As of
2/24/2009

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
250,867 140,232 110,635
31,326 22,671 8,655
50,311 8,663 41,648

145,603 177,990 (32,387)

Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(15,687) 99,380 (83,693)
2,761 (37,944) 35,182
(36,406) 84,576 (48,170)
50,774 (143,022) 92,249

Pg 1

Commercials (Hedgers)

Long Short Net

1,506,863 1,606,616 (99,753) (& Xelll
170,738 185,652 (14,914) [gEEULIKe]ll
119,768 164,499 (44,731) [SQIEEGELEEE
370,705 378,209 (7,504) DEWIEINEES
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As of

Long
77,349

160,840

123,052

CME: Treasury Futures

Small Spec
Short
104,854
199,318
168,440

Net
(27,505)
(38,478)
(45,388)

ZF

B i

ZB

Current Positions

Large Spec
Long Short Net
106,646 104,711 1,935
104,751 121,699 (16,948)
35,360 127,273 (91,913)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(13,922) 25,360 (11,438)
17,977 6,489
(6) (3,500) 3,506

Commercials (Hedgers)

Long Short

675,767 650,197
731,909 676,482
594,821 457,519

Pg 2
Net
25,570 ZF
s5.427 [N
137,302 ZB



3/6/2009 8:02 CME: Eurodollars Pg 3

Date  Total O.I.

Current Positions 9/2/2008 21,823,622

Small Spec Large Spec Commercials 9/9/2008 22,016,222

Long Short Net Long Short Net Long Short Net 9/16/2008 19,740,627

949,078 863,617 85,461 534,463 373,873 160,590 7,032,509 7,278,559 (246,050) 9/23/2008 18,162,093

9/30/2008 18,354,501

Week over Week Change 10/7/2008 19,858,978

As of Sm Spec Lg Spec  Commircl 10/14/2008 19,350,280
2/24/2009 (56,600) 13,867 42,734 10/21/2008 19,668,213

10/28/2008 19,408,426

11/4/2008 19,775,814

ED Total Open Interest 11/11/2008 20,306,045
11/18/2008 20,161,877

11/25/2008 20,573,000

24
@ 12/2/2008 20,389,053
2 12/9/2008 20,341,452
- = 12/16/2008 16,746,217

12/23/2008 16,398,154
12/30/2008 16,692,040

20 1/6/2009 16,353,766
1/13/2009 17,017,481
1/20/2009 16,856,304
18 1/27/2009 16,457,134
2/3/2009 16,535,902
2/10/2009 16,891,000
16 2/17/2009 16,931,894
2/24/2009 17,032,099
3/3/2009 0
14 3/10/2009 0
3/17/2009 0
3/24/2009 0
12 3/31/2009 0
4/7/2009 0
10 . . . . 4/14/2009 0
® ® % ® ® ® ® ® ® ) ) ) ) ) ) ) ) 42112009 0
@QQ Q)\QQ Q\%Q &Q ‘b\q/@ \\q{@ (o\q/@ oJ\”/QQ o b\"’QQ Q\{LQ %\%@ /\\{L@ %\"’& /\\(19@ \\(LQQ &@
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3/6/2009 8:02 Dealers: Total Securities Owned - GSE and Govs All dates are 'as of'. Pg 4

Total US Government Total Securities: Coupons - ($mln)
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3/6/2009 8:02 Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.

——T-Bills —— Due<=3yrs  —&—Due>=3yrs<=6yrs = —8— Due >6yrs<=l1lyrs =~ —%— Due >1lyrs
$50,000

$40,000

$30,000
$20,000
$10,000
$0
O K

($10,000)

($20,000)

($30,000) ‘ A
\ ‘ e ,M/ 7
($40,000)

($50,000)
e8] ee) o] [e9) [c9) o] e8] o] e8] [c9) o] o] D
(=3 [ [ (=3 (=3 [ (=3 [= (=3 (=3 [=3 [ j=
(= (=) (=) (= (= (=) (= (=) (= (= (=) (=] (=)
s S S a a S a S a a S S S
o aq q d o a N o o o a aq a



3/6/2009 8:02 Dealers: Total Corporate & Mortgage-backed Securitites Owned

All dates are 'as of'. Pg 6
Total Corporate Securities - ($mln)
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3/6/2009 8:02 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 02/24/2009
Summary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp| - No CIT Coemmerc| - Mo CIT cir Total CIT
Commedity | NenRepo Nen Com Cammil Open % Ol
Lang Short MNet Laong Short Met Long Short Net Lang Short Met Interest
Wheat 5 -21522 87815| -37240 1 158273 25553] 132720 38
K C Wheat 2 -5376 13383 -852 226835 2 20727 2
Carn 1 -73523 140851] -B708S 35 263151 33820] 230552 106 Most
Sovbeans g 22578 3891598 -1379 1 111242 15054 95183 3 Current
Sowvbean Oil 2 4451 3 3| 16658 1 . 3 5169 42514 23 Date
Cotton 1 2388 2 2 11280 2841 62138 15
Lean Hogs 2 -5832 2 5 8835 5072 465675 140
Lv Cattle 2 -25356 3 2 -3808 2021 83482 248
Feeder 1 -5515 5 -304 T84 5516 24
Cocoa 3314 1 0 17782 242 16454 125
Sugar Mo 11 18848 2 S 75974 S §4264| 160250 853
Coffes 4408 2 1 635 2788 32859 152
=150107 -55436 -f23545 525085| 3878451 23%
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 02/17/2009
Summary prepared by wwwr, Commitments of Traders .com
Small Sps Large Sp| - No CIT Commerc| - No CIT CiT Total Cir
Commedity | NenRepo Non Cem Comml QOpen e Ol
Long Short MNet Long Short Met Long Short Net Long Short Met Interest
VWheat 0] 20287 g 3 116718] -78108| 15
K € Wheat 2 6289 1 2 40154| 14417 2
Carn 8| 81867 14 0 417S10] -75038| 28 i 1
Sovbeans 2] -24188 225841 185556 11 En?r Week's
Sovbean Ol 2] pess 30740 128834 4 ate
Cotton g -230 2 3 il 2 5
Lean Hogs g -38580 2 S < 5 5 S
Lw Cattle 5] -20754 35428 100025] -S58147 g <
Feeder 2 -5256 29138 4548 -63 2
Ceceoa 3 2453 15752 27505 -41331 1 12
Sugar Mo 11 9 16103 25400 520398| -250164| 23 e
Cofies ] 95 159847 22801| -34585 3 15
-1435805 -25897 -755465 G25287| 4151353| 23%




