Central Time
3/11/2009 5:56

Pg1l
Pg 2
Pg 3
Pg 4
Pg5
Pg 6

Pg 7

The Morning Email: Commitment of Traders (CoT) & Dealer Positions (DP)
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Current Positions

Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
Crude Oil » 84,302 87,969 (3,667) 222,310 144,592 77,718 1,520,852 1,594,902 (74,050) (&I Xe]ll
Heating Oil 40,862 33,066 7,796 27,640 20,437 7,203 173,326 188,325 (14,999) gL Ke]]
Unleaded Gas 19,969 16,502 3,467 54,974 6,236 48,738 109,448 161,653 (52,205) [SRIEEGELNEE
Natural Gas 82,545 42,907 39,638 142,774 165,246 (22,472) 335,682 352,849 (17,167) NEWIEINEET
A Light Sweet
Week over Week Change

As of Sml Spec Lrg Spec Comm

3/3/2009 Net Net Net

Crude Oil (9,925) 69,063 (59,136)
Heating Oil 4,713 (34,445) 29,732
Unleaded Gas (36,425) 81,125 (44,701)
Natural Gas 43,305 (100,190) 56,883
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Pg 2
Current Positions
Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 181,670 180,146 1,524 106,235 84,452 21,783 685,757 709,063 (23,306) ZF
[N 259288 264,827 (5,539) 82,454 135357  (52,903) 783300 724,858 58,442 [ ZN|
ZB 108,992 156,474 (47,482) 37,083 138,886  (101,803) 603,235 453,950 149,285 ZB
Week over Week Change
As of Sml Spec Lrg Spec Comm
Net Net Net
ZF 29,029 19,848 (48,876)

PN 3203 (35,955) 3,015

ZB (2,094) (9,890) 11,983
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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

979,507 811,346 168,161 515,920 372,363 143,557 7,051,850 7,363,568 (311,718) 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
3/3/2009 82,700 (17,033) (65,668) 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 17,094,554

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
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Total US Government Total Securities: Coupons - ($mln)

$40,000
$20,000
$0
($20,000)
($40,000)
($60,000)
($80,000)
($100,000)
($120,000)
($140,000)

Fed Agency & GSE Total Securities: Coupons - ($mln)

$200,000
$180,000
$160,000
$140,000
$120,000
$100,000
$80,000
$60,000
$40,000
$20,000
$0



3/11/2009 5:56 Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.
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All dates are 'as of'. 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 03/03/2009
Summary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp| - Mo CIT Commerc| - No CIT CiT Total CIT
Commedity | NonRepo Non Com Comml Open % Ol
Lang Short Net Lang Short Met Lang Short Net Lang Short Met Interest
28102 25068 42 24228 38488 132503 7%
15437 12135 14132 -15593 22 20548 25%
135813 72583 137 -50304| 202 2208485 1 20% Most
Sovbeans 42738 24040 -9551 2 88327 3 24% Current
Sovbean il 228585 16487 -20050 1 38621 e 16% Date
Cotten 13037 16432 30 -13858 268038 61063 1 38%
Lean Hogs 18885 24 16085 20024 -8548 15081 45004 14 32%
Lv Cattle 15308 42 31813 28154 -T341 46223 82558 24 33%
Feeder 6453 124 2252 4138 -885 4003 5854 23%
Cocoa 7315 i 22071 16054 18017 47152 il 15725 1 12%
Sugar Mo 11 4373 80 56112 30075 BB037| 245257 49 165838 84 19%
Coffes 54T 2 19261 26545 7284 47015 T 32602 1 20%
-15868242 -32E840 028654| 23893783) 23%
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| - 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
30081 5 -21522 3 5 87915| -37240 37555 73 2oEsn| 132720 36°%
1 16358 2 -5378 1 1 133283 -852 22065 5 1808| 20737 25°%
Corn 139879 -T3823 T 5| 140851| -BY095| 304055 1 33820| 299572 10 21% Prior Week's
Sovbeans 24817 8 22578 3 5 35158 -1375 35859 22 15054 56188 3 24 Date
Sevbean Oil 23402 27 -4451 1 7 31433 -16856 25430 3 5169 42514 2 17%
Cotton 1 7 1 -2383 1 3 72 -11280 23564 5 3241 82138 1 399
Lean Hogs 1 1 2 -5832 1 0 S -9835 1 7 5072 46575 1 33%
Lw Cattle 1 2 2z -25356 3 & 2 -3308 < 54320 3 2021 83487 24 33%
Feeder 5 1 -5515 2 76 -204 356 303 a T84 2 2| 22%
Cocoa 3314 24407 0 17782 85152 -37550 5 242 128713 129%
Sugar Mo 11 5 18848 10 5 5 75074 S12287| -2858211 L4384 253180| 18%
Coffes 1 -2408 2 B 1 -535 88530 -37817 1528237 21%
-150107 -55436 -723545 020085| 3272451)23%




