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Crude Oil »
Heating Oil

Unleaded Gas
Natural Gas
A Light Sweet

As of
5/5/2009

NYMEX: Energy Complex

Current Positions

Small Spec Large Spec
Long Short Net Long Short Net
103,786 99,830 3,956 177,874 108,595 69,279
43,882 32,962 10,920 33,801 15,436 18,365
25,064 19,626 5,438 59,129 7,759 51,370
84,746 44,117 40,629 145,547 178,368 (32,821)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
Crude Oil (7,995) 52,110 (44,116)
Heating Oil 8,124 (22,731) 14,606

Unleaded Gas (36,459) 79,703 (43,243)
Natural Gas 36,673 (102,100) 65,428

Pg 1

Commercials (Hedgers)

Long Short Net

1,481,094 1,554,329 (73,235) [&il:Xe]ll
157,169 186,454 (29,285) [gEEUKe]ll
131,787 188,595 (56,808) [SRIEEGELNEE
333,251 341,058 (7,807) DEWIEINEES
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ZF
ZB

As of

Long
166,631
227,907
122,645

CME: Treasury Futures

Small Spec
Short
186,463
283,810
157,051

Net
(19,832)
(55,903)
(34,406)

ZF

Current Positions

B o

ZB

Large Spec
Long Short Net
109,884 71,207 38,677
56,646 165,184 (108,538)
40,748 111,076 (70,328)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(14,114) 27,848 (13,734)
(31,933) 42,705
(742) (3,226) 3,967

Commercials (Hedgers)

Long Short

570,683 589,528
933,321 768,881
548,277 443,544

Pg 2
Net
(18,845) ZF
164,440 [NZN
104,733 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

996,175 909,867 86,308 620,490 289,087 331,403 6,100,659 6,518,369 (417,710) 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
5/5/2009 33,044 36,347 (69,390) 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 ) e ) ) o Q: Q: 42112009 14,383,122

$ § X ' M Y "M "N X § & § 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 15,434,647

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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Dealers: Total Corporate & Mortgage-backed Securitites Owned All dates are 'as of'.

Jun/09

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 05/05/2009
sSummary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp{ - Mo CIT Commerc)] - Mo T CIT Total CIT
Commodity | NenRepo Nen Com Comml Open % Ol
Long Short Net Laong Short MNet Long Short Net Lang Short Met Interest
Wheat 25| -15723 < 73195
K C Wheat 3 -5007 1 2213
Corn 4] -81352] 114 105732
Sovbeans c| -25054 055 18270 Most
Sovbean Qi 3 14458 21157 25027 Current
Cotton 5 10483 28863 422 Date
Lean Hogs 0 -2028 22078 40355
Lw Cattle g 12403 3455838 41547
Feeder 5 -3431 3025 3351
Cocoa 3 562 25120 11366
Sugar Mo 11 0 35883 125026 15928
Coffes 1 2045 28138 17208
-20234 198454 1067108| 4358575| 35%
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 wwww, Commitments of Traders .com
Small Spe Large Sp{ - Mo CIT Commerc] - Mo CIT CIT Total CIT
Commedity | NenRepo Nen Com Commil Open % Ol
Lang Short MNet Lang Short Met Long Short Net Lang Short Met Interest
Wheat 3 -17839 95 7| -81088| 18 5 3
K C Wheat 1 -7072 g4 % -168505 2 1
Corn 12 -27714 21 %] 1350988 20 5 11
Sovbeans 5 -250186 19 2| 1485989 12 0 5 Prior Week's
Sovbean Qi 2 7420 18 2| -5B384 5 & 2 Date
Cotton 1 2250 41 T2 -219M g 5 1
Lean Hogs 2 -3387 ar 40 33753 5 1 1
Lw Cattle 26 38 -12359 33381 35845 -2458 50 2] 57144 23725 24
Feeder 5 DE06 2104 3203 3046 247 7S 2 -2037 5142 2
Cocoa & 6072 So7 7747 11284 16453 53 4l 33218 16163 12
Sugar Mo 11 T 53682 24214 258554 79131 19 2| -297433| 252726 a7
Coffes 8155 365 201598 4008 78 S| -35247 38508 18
-117332 63647 -593875 £1231578| 25%




