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Small Spec

Long Short
Crude Oil » 86,086 81,721
Heating Oil 44,401 32,450
Unleaded Gas 21,227 18,431
Natural Gas 82,435 40,538

A Light Sweet

As of
4/28/2009

Net
4,365
11,951
2,796
41,897

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
180,712 103,818 76,894
33,623 16,454 17,169
52,272 11,176 41,096
141,694 170,027 (28,333)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(11,278) 56,298 (34,023)
9,120 (29,027) 19,908
(41,854) 72,755 (30,900)
37,532 (105,227) 56,695

Pg 1

Commercials (Hedgers)

Long Short Net

1,471,262 1,541,522 (70,260) (&I Xe]ll
165,424 194,543 (29,119) [gEEUlIKe]ll
136,543 180,434 (43,891) [SHIEEGELNEE
326,911 340,476 (13,565) INEWIENEES
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ZF
ZB

As of

Long
165,496
246,699
113,490

CME: Treasury Futures

Small Spec
Short
171,214
291,829
147,154

Net
(5,718)
(45,130)
(33,664)

ZF

ZB

Current Positions

Large Spec
Long Short Net
89,740 78,911 10,829

67,041 143,646 (76,605)
43,901 111,003 (67,102)

Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
15,885 (949) (14,936)
(6,532) (9,798) 16,331

(5,379) 6,043 (665)

Commercials (Hedgers)

Long Short

581,165 586,276
903,506 781,771
558,676 457,910

Pg 2
Net
(5,111) ZF
121,735 [EENZN
100,766 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

952,839 899,575 53,264 588,835 293,779 295,056 6,040,862 6,389,182 (348,320) 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
4/28/2009 (17,563) 32,400 (14,837) 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 § '\ o § 4/28/2009 15,165,072
IR I LR VO U AU U U U L U L \ U U \ U AU

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'.

——T-Bills —— Due<=3yrs  —&—Due>=3yrs<=6yrs = —8— Due >6yrs<=l1lyrs =~ —%— Due >1lyrs
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All dates are 'as of'. Pg 6
Total Corporate Securities - ($mln)
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5/7/2009 5:47 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 04/28/2009
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - Ne CIT Commerc| - Mo CIT CIT Total CcIr
Commedity | NonRepo Nen Com Cammil Open % Ol
Long Short Net Long Short MNet Long Short Met Long Short Net Interest
kAl 4 17239 -43351 42185 20 147289
16 2 -7073 -1504 20054 98] 25183
Corn 128 21 87714 -38083| 286521 40 281785 Most
Sovbeans a1 7 -26018 57054 118 28] 115821 Current
Sovbean Qil 28 2 7420 559 o718 83 51633 Date
Cotton 12 8250 10550 25241 < 53051
Lean Hogs 26 2 -3387 -17806 12487 3416 £agac
Lv Cattle 26 3 -12359 35849 -2468 38360 1718 22011
Feeder 5 -4104 3045 247 3278 245 5853
Cocoa 507 112 16453 52453 302 15855
Sugar Me 11 5 24214 28 79131| 251219 cescg| 194078
Coffes 365 20 4008 41378 3587 34521
-117332 63547 1047565
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 wwwew, Commitments of Traders .com
Small Sps Large Sp| - Ne CIT Commerc| - Mo CIT CIT Total cir
Commedity | NonRepo Nen Com Comml Open % 0Ol
Long Short Net Long Short MNet Long Short Met Long Short Net Interest
17527 44857 -¥8338 19545 140728 409641| 34%
-£514 -1800 17007 1882 28120 28%
Corn -D45R5 -28585 -134507 4 7| 257727 1 20% Prior Week's
Sovbeans 289 -28782 TOF17 -158773 18 117838 Date
Sovbean Qil 1121 205 10557 -1175 -28234 5 45353
Cotten G840 8o 2271 9431 -T8824 4350 §1122
Lean Hoge 24273 258 -1548 17380 -34148 3120 53082 3
Lv Cattle 25323 38261 13538 58 -GE868 1265 20875 33%
Feeder 5781 10441 -4560 -2270 175 55904 26%
Cocoa 6749 < 1882 -24705 180 18778 12%
Sugar Me 11 73015 o8 13721 267138 54172 150881 21%
Coffes 2457 &, 243 -35718 arze 33961 21%
-132858 58721 -S58520 1031757| 4252265 24%




