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Current Positions

Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net

Crude Oil » 85,985 74,900 11,085 189,065 113,918 75,147 1,467,283 1,553,516 (86,233) (&I Ye]ll

Heating Oil 45,868 30,225 15,643 35,562 14,966 20,596 162,387 198,624 (36,237) [gEuKe]l
Unleaded Gas 21,842 19,011 2,831 54,434 8,238 46,196 137,361 186,388 (49,027) [SQIEEGELNEE

Natural Gas 87,425 42,775 44,650 137,851 169,510 (31,659) 334,165 347,156 (12,991) NEWIEINEET

A Light Sweet
Week over Week Change

As of Sml Spec Lrg Spec Comm

4/21/2009 Net Net Net

Crude Oil (6,342) 51,864 (45,522)
Heating Oil 10,368 (27,013) 16,647
Unleaded Gas [[CEREW) 81,721 (36,430)
Natural Gas 33,565 (106,806) 73,242
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ZF
ZB

As of

Long
148,988
231,577
116,874

CME: Treasury Futures

Small Spec
Short
170,591
270,175
145,159

Net
(21,603)
(38,598)
(28,285)

ZF

ZB

Current Positions

Large Spec
Long Short Net
79,536 67,758 11,778
71,160 137,967 (66,807)
37,005 110,150 (73,145)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(44,050) 4,235 39,814
5,897 (52,931) 47,032
(5,712) (1,323) 7,036

Commercials (Hedgers)

Long Short

582,135 572,310
909,884 804,480
580,595 479,164

Pg 2
Net
9,825 ZF
105,404 [ENZN
101,431 ZB
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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

911,778 840,951 70,827 509,566 246,910 262,656 5,770,217 6,103,700 (333,483) 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
4/21/2009 (55,583) (119,767) 175,349 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 16,698,308
3/17/2009 13,434,827
3/24/2009 14,073,250

12 3/31/2009 14,657,253
4/7/2009 14,384,480
0 4/14/2009 14,314,271
o o o . o o o o o o o o o o o c; c; 4/21/2009 14,383,122
$ § X ' M Y "M "N § ® § o § § & § 4/28/2009 0
@ & @ 0 @ 0 @ 0 o O 0 @ & 0 @ 0

O S U U U U O\ S LS LA U AP\ SRS

S S M U U S A N CH SRS G PR GRS NG 5/5/2009 0
N N N N

5/12/2009 0
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Total US Government Total Securities: Coupons - ($mln)
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All dates are 'as of'.
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All dates are 'as of'. Pg 6
Total Corporate Securities - ($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 04/21/2009
Summary prepared by wwews, Commitments of Traders .com
Small Spe Large Sp{ - Mo CIT Commerc| - Mo CIT CIT Total CIT
Commodity | NonRepa Nan Com Cormml Open % Ol
Lang Short MNet Long Short Net Lang Short Net Long Short Met Interest
VWheat -17527 59 7T 44852 S 7 -78339| 160273 1% 140728 4
K € YWheat 5314 38 1 -1600 2 g -17007 2 2 1 25120 )
Carn -94555 a8 12 -28565| 31 7 -134587) 302184 22 257727 122
Sovbeans -28782 289182 1 TO71T g 1 -189¥73| 135885 1814 117838 53 Most
Sovbean Qil 10857 23557 2 2 -1175 7 5 -58234 5 2 4559 48853 25 Current
Cotton 2271 22389 12558 5431 2 3 -T8824 55472 4350 61122 186387 | 36% Date
Lean Hegs -1548 12085 29455| -17350 1 3 -34148 56202 3120 53082 153504| 34%
Lv Cattle -13538 36180 35248 -58 4 2 -B5888 22140 1285 B087S 42585 33%
Feeder -4880 3082 2145 8937 5 -2270 8173 175 5854 22555 26%
Cocoa 1882 28454 11408 17048 . -34705 15956 180 15776 24157 12%
Sugar Me 11 13721 88541 36806 62735 g ~267138 44853 S4172] 180881 TE042] 21%
Coffes 243 22211 21656 2515 a -36719 r689 3728 33961 8l 21%
-132858 69721 968620 1031TSF| 4252255| 24%
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 04/14/2009
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - Mo CIT Commerc| - Mo CIT CT Total CIT
Commedity | NonRepo HNaen Com Comml Open % Ol
Lang Shert Met Long Short Net Lang Short MNet Laong Short Met Interest
VWheat 5 S| -18838 32036 = 5 < 0 139633
K C YWheat T 2 565 2 2 - 5 25475
Corn 5 0 225 0 4] 4% 2 254140 .
Sovbeans a8 g 511 80437| 23 4 113858 Prior Week's
Sovbean Qil < 5 28 e 1] 13 5 45580 Date
Cotton 5 2 2 o] 10 5 61355
Lean Hogs 4 1 1 2 5 8 52342
Lv Cattle 7 5 4 2] 10 8 20278
Feeder 3 3 7 - 1 5969
Cocoa 0 < < 5 15487
Sugar Me 11 ) 2 S 5 189409
Coffes 1 2 3 3 33395
128858 1017028 4342447] 23%




