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

Long Short
Crude Oil » 96,663 83,580
Heating Oil 45,163 33,576
Unleaded Gas 25,272 20,582
Natural Gas 86,650 41,031

A Light Sweet

As of
5/19/2009

Net
13,083
11,587

4,690
45,619

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
177,820 83,809 94,011
32,943 12,844 20,099
65,140 8,106 57,034
140,675 185,008 (44,333)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(137) 73,934 (73,797)
7,888 (36,276) 28,389
(39,849) 112,184 (72,338)
32,536 (138,344) 105,807

Pg 1

Commercials (Hedgers)

Long Short Net

1,274,968 1,382,062 (107,094) [ei(i[Xe]ll
160,133 191,818 (31,685) LN Ke]]
147,115 208,840 (61,725) [SRIEEGELNEE
350,650 351,937 (1,287) DEWIEINEES
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ZF
ZB

As of

Long
162,556
224,889
121,849

CME: Treasury Futures

Small Spec
Short
200,499
287,786
154,866

Net
(37,943)
(62,897)
(33,017)

ZF

ZB

Current Positions

Large Spec
Long Short Net
109,236 93,230 16,006
54,825 154,359 (99,534)
44,940 156,680  (111,740)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(19,295) (15,052) 34,348
(500) (20,705) 21,206
1,840 (15,848) 14,009

Commercials (Hedgers)

Long

592,684
1,037,866

589,278

Short
570,746
875,435
444,521

Net
21,938

Pg 2

ZF

162,431 [N

144,757

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

996,996 900,725 96,271 816,610 260,821 555,789 6,346,420 6,998,481 (652,061) 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
5/19/2009 (63,849) 54,417 9,432 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 16,320,053
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

$80,000

$60,000

$40,000

$20,000
$0
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($40,000)

($60,000)
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Dealers: Total Corporate & Mortgage-backed Securitites Owned All dates are 'as of'.

Jun/09

Pg 6
Total Corporate Securities - ($mln)
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Total Mortgage Position - ($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 05192009
Summary prepared by wwww, Commitments of Traders .com
Small Spe Large Sp| - No CIT Coemmerc| - Mo CIT cir Total CIT
Cemmedity | NenRepo Non Com Cammil Open % Ol
Long Short MNet Long Shert Long Short Met Interest
3 7 -15052 4 88 5 156850 g
{ 17338 -S070 1 3 1 2 0 0
Corn 132 1 -105748] 15 73 04 31 7 o) Most
Sovbeans 8 3 -23580| 10 18 <, 14 i) 3 Current
Savbean Oil 24254 14821 3 21 Fil S 7 g Date
Cotton 1 3 B3FF 3 2 S 3 8 1 7
Lean Hogs 2 7 -3609 18124 37 1 S4f22 25
Lw Cattle 2 < -135584 36883 22 - 54059 2
Feeder 2 -35929 4181 2 2 3
Cecoa 2 536 23505 13 1 5 S
Sugar Mo 11 S S 413591| 143370 15 26 S 3
Coffes 12812 3327 22724 10 3 2 2
103530 1048877
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 05/12/2009
Summary prepared by wwwr, Commitments of Traders .com
Small Sps Large Sp| - No CIT Commerc| - No CIT CiT Total Cir
Commedity | NenRepo Non Cem Comml QOpen e Ol
Long Short MNet Long Short Met Long Short Net Long Short Met Interest
3 47205 15244 70345] 18512 2] 1% 21035] 133501 3
1 22510 4254 4481 5698 0 < 586 263658 i 1
12 233086 87315 i 85052 54455 ] &2 40805] 268139 En?r Week's
Sovbeans 8 87V18| -24377 5 16183 82752 2] 27 19463] 123589 ate
Savbean Oil 3 18339 16038 3 < 24510 14534 1] 14 3071 49507
Cotton 1 8021 10041 33013 5863 27150 2] 13 3283 59650
Lean Hogs 24 251786 -1 20159 40851| -20682 1 < 58928 48285
Lw Cattle 2 42547 -14084 35346 41388 5022 25| 10 1472 82938
Feeder 5110 -3548 3487 2813 674 3 181 6226
Ceceoa g§140 1625 25008 13158 11808 0 2 536 15662
Sugar Mo 11 52028 40731| 141518 15571] 125545 2] E% S4T18] 194881
Cofies 28650 2786 28514 12154 17320 2 5 3925 34397
-88387 304120 1043863




