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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 » 136,998 126,841 10,157 174,348 98,999 75,349 1,485,813 1,571,319 (85,506) (&I Ne]ll
Heating Oil 46,778 33,558 13,220 32,657 12,580 20,077 158,074 191,371 (33,297) gL Ke]l
Unleaded Gas 22,985 19,286 3,699 63,979 7,604 56,375 134,091 194,165 (60,074) [SRIEEGELNEE
Natural Gas 89,847 45,308 44,539 141,295 196,445 (55,150) 347,247 336,634 10,613 NEWTEINErH
A Light Sweet
Week over Week Change
As of Sml Spec Lrg Spec Comm
5/12/2009 Net Net Net

Crude Oil (763) 56,984 (56,221)
Heating Oil 7,782 (31,293) 23,511
Unleaded Gas (36,930) 89,196 (52,267)
Natural Gas 34,382 (130,499) 96,119
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ZF
ZB

As of

Long
167,619
232,826
122,873

CME: Treasury Futures

Small Spec
Short
186,267
295,223
157,730

Net
(18,648)
(62,397)
(34,857)

ZF

ZB

Current Positions

Large Spec Commercials (Hedgers)
Long Short Net Long Short
111,386 80,328 31,058 579,347 591,757
78,086 156,915 (78,829) 1,001,326 860,101
39,378 135,270 (95,892) 580,342 449,594
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
1,184 (7,619) 6,435
(6,494) 29,709 (23,215)

(451) (25,564) 26,015

Pg 2
Net
(12,410) ZF
141,225 [NZN
130,748 ZB
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Date  Total O.I.

Current Positions 12/30/2008 16,692,040

Small Spec Large Spec Commercials 1/6/2009 16,353,766

Long Short Net Long Short Net Long Short Net 1/13/2009 17,017,481

1,033,581 873,461 160,120 743,936 242,564 501,372 6,243,620 6,905,113 (661,493) 1/20/2009 16,856,304

1/27/2009 16,457,134

Week over Week Change 2/3/2009 16,535,902

As of Sm Spec Lg Spec  Commircl 2/10/2009 16,891,000
5/12/2009 73,812 169,969 (243,783) 2/17/2009 16,931,894

2/24/2009 17,032,099

3/3/2009 17,094,554

ED Total Open Interest 3/10/2009 16,698,308
3/17/2009 13,434,827

3/24/2009 14,073,250

18 @ 3/31/2009 14,657,253
é 4/7/2009 14,384,480
17 = 4/14/2009 14,314,271
4/21/2009 14,383,122
4/28/2009 15,165,072
16 5/5/2009 15,434,647
5/12/2009 16,042,275
15 5/19/2009 0
5/26/2009 0
" 6/2/2009 0
6/9/2009 0
6/16/2009 0
13 6/23/2009 0
6/30/2009 0
7/7/2009 0
12
7/14/2009 0
7/21/2009 0
11 7/28/2009 0
8/4/2009 0
10 . . F . . F . 8/11/2009 0
Q\@@ ,b\@q /\\q/@ca Q\m@q ) & Q\%@q < & ,\\Q@ \\Q@ y K q\@q \@Qca &Q@ Q\q’@ &Q@ %\q’@ \@0&
R SN S P AR S A SN O S G S AP\ GO
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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 051 2/2009
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - No CIT Commerc| - Mo CIT CT Total CIT
Commedity | NonRepao HNaen Com Comml Open % Ol
Lang Short Met Long Short et Lang Short MNet Long Short het Interest
Wheat 32061 47 -15224 50433 70245 19812 SE069| 154515| -08445 5] 133801
K C Wheat 18518 2 4204 1 g 4481 SE02 16100 43872 ITF72 B 28388
Corn 135781] 23 -97315| 148517 85052 B4485| 2795215| 530504| 35385 c| 288138 Most
Sovbeans g 2 g7 24277 83935 16183 22752 88989 271055| 182065 3| 123585 Current
Sovbean Qil 3 7 1 16038 25444 24510 14534 §3001| 143830| -BOBTS 1 49507 Date
Cotton 1 2 10041 33013 5063 27150 28223 122084 -S6841 3 59650
Lean Hogs 0 -718 20158 40851| -20852 16811 435 -255888 5 48285
Lv Cattle 3 -14084 35345 41368 5022 42745| 105 52822 2 82538
Feeder 2 -3548 2487 2813 574 4223 i -2282 1 6226
Cocoa 5 1625 25008 13183 11808 7750 -20054 5 15662
Sugar Me 11 5 5 40731] 141818 15571] 1258485 3 -351567 ] 194881
Coffes 114235 2786 25514 121584 17320 2 -£4504 t 34387
—BR3EY 304120 1258470 1043863
Analysis of open interest -with option deltas- as of 05/05/2009
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - Me CIT Commerc| - Mo CIT CIT Total CcIr
Commedity | NenRepo MNen Com Cammil Qpen % Ol
Lang Short Net Long Short MNet Lang Short Met Lang Short Net Interest
Wheat 28] -15723 43673 72189 -28576 4
K C Wheat 3 -5507 10495 2213 2282 3
Corn 4] -01253| 114403 105732 28571 4% .
Sovbeans 5| -25054| s5554s| 19270| 76276 B Prior Week's
Sovbean il 3 14488 21157 25027 6130 24 Date
Cotton 10483 28863 22 22441 2
Lean Heogs -2028 22078 o] 18321 4
Lv Cattle -12403 34508 7 -£048 10
Fesder -3431 2028 1 322 2
Cocoa 562 25120 il 13784 5
Sugar Me 11 28883 120028 2| 113088 7
Coffes 2048 28138 i] 10930 5
-85234 158454




