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Current Positions

Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
Crude Oil A 67,068 79,414 (12,346) 195,654 100,746 94,908 1,386,915 1,469,477 (82,562) [&(I[s[Xe]]
Heating Oil 30,598 26,392 4,206 23,027 15,251 7,776 157,935 169,918 (11,983) [gLEulisKelll
Unleaded Gas 16,903 15,408 1,495 48,574 8,049 40,525 107,765 149,783 (42,018) [SLQIEET S NEET
Natural Gas 80,587 40,292 40,295 98,814 242,609 (143,795) 452,549 349,048 103,501 QHEWIEINEES
A Light Sweet
Week over Week Change
As of Sml Spec Lrg Spec Comm
11/18/2008 Net Net Net

Crude Oil (17,256) 84,101 (66,845)
Heating Oil 2,939 (27,924) 24,985
Unleaded Gas (38,364) 184,384 (146,019)
Natural Gas 52,641 (238,703) 186,063
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Current Positions

Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 192190 215553 (23363) 328,667 164,643 164,024 819,069 959,730 (140,661) zF
[N 262404 311494 (49,000) 179,589 100,467 79122 1,009,443 1,039,566  (30,123)
ZB 108696 165915 (57,219) 57952 139,188  (81,236) 632,155 493699 138,456 zB

Week over Week Change

As of Sml Spec Lrg Spec Comm
Net Net Net
ZF 9,394 (58,499) 49,105
N us» 43,481 (55,015)
7B (4,243) 13,467 (9,224)

Open Interest

Millions

12/31/2007
1/14/2008
1/28/2008
2/11/2008
2/25/2008
3/10/2008
3/24/2008

4/7/2008
4/21/2008

5/5/2008
5/19/2008

6/2/2008
6/16/2008
6/30/2008
7/14/2008
7/28/2008
8/11/2008
8/25/2008

9/8/2008
9/22/2008
10/6/2008

10/20/2008
11/3/2008

11/17/2008
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CME: Eurodollars

Current Positions

Small Spec Large Spec Commercials
Long Short Net Long Short Net Long Short Net
940,641 827,301 113,340 832,501 382,990 449,511 8,307,797 8,870,647 (562,850)
Week over Week Change
As of Sm Spec Lg Spec Commrcl
11/18/2008 (42,778) (118,544) 161,322
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Pg 3

Date

6/3/2008
6/10/2008
6/17/2008
6/24/2008
7/1/2008
7/8/2008
7/15/2008
7/22/2008
7/29/2008
8/5/2008
8/12/2008
8/19/2008
8/26/2008
9/2/2008
9/9/2008
9/16/2008
9/23/2008
9/30/2008
10/7/2008
10/14/2008
10/21/2008
10/28/2008

11/4/2008
11/11/2008
11/18/2008
11/25/2008

12/2/2008

12/9/2008
12/16/2008
12/23/2008
12/30/2008

Total O.I.

21,184,002
21,349,326
18,821,063
19,568,636
20,166,373
20,819,989
21,083,764
20,720,384
20,775,687
20,940,673
21,505,499
21,644,124
21,564,056
21,823,622
22,016,222
19,740,627
18,162,093
18,354,501
19,858,978
19,350,280
19,668,213
19,408,426
19,775,814
20,306,045
20,161,877

O O O o o o
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Total US Government Total Securities: Coupons - ($mln)
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Dealers: Treasury Coupon Positions by Maturity
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All dates are ‘as of'.
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All dates are 'as of'.

Dealers: Total Corporate & Mortgage-backed Securitites Owned
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Total Corporate Securities - ($mln)
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Total Mortgage Position - ($mln)
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We are interested in the last column, CIT % OIl. 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 11/18/2008
Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - Mo CIT Commerc| - Mo CIT CIT Total CIT
Commedity | HonRepo Mon Com Comml Open |
Long Short Net Long Short Met Long Short Met Long Short Net Interest
VWheat -22638 S5728| -20OG75 514 -17584 3] 130185
K C WWheat 5008 1161 836 -1187%5 5 16724 Most
Carn -52518 11 -45087 208 -126402 2] Z23885
Sovbeans 18037 20 5885 R 39028 5| 98179 Current
Sovbean Qil -4851 22 -14582 203 -27682 47 47115 Date
Cotton 3 441 21 -1124 520 -56458 3 83043
Lean Hogs 1 -13012 28, 4018 130 4 -54515 2 73515
Lw Cattle 24 -245854 39 -10804 885| 112702| -56817| 108 4117] 102574
Feeder 5 -4581 6 2757 250 2785 1105 8 539 6272
Cocoa 8 282 154 8574 4338 G7745] -13408 12 7 9117
Sugar Mo 11 70 -1485 52 182685| 247247 504824| -35757F| 308 & 8| 240780
Coffee & -1048 25 -14243 121 T3085| -159574 37 2063 35361
-150830 -T8801 -820233 1047880 4£801577] 21%
supplemental Commitments of Traders Report breaking out the Commercial Index Traders (C1T].
Analysis of open interest -with option deltas- as of 11/11/2008
Summary prepared by www, Commitments of Traders .com
Small Sp¢ Large Sp| - No CIT Commerc| - No CIT CIT Total CIT
Commodity | NenRepo Mon Com Comml Open % Ol
Long Short Net Long Shert Net Long Short Met Lang Short Net Interest
VWWheat 5 -21738 2 1] -38841 37032 136085 440558| 30%
K C Wheat 2 -7025 1 B 440 31854 17481 100201] 17% Prior
Caorn 21 -53070 il Tl -44384) 474433 228007 1T12370] 13% \
Sovbeans g -20408]| = g g030| soras 102218 2 Week's
Sovbean Qil 24 -2354 1 0of -12213] 138278 47503 Date
Cotten 1 B64 1 5 -3855 448185 69536
Lean Hogs 3 -13725 3 a0 3795 20321 75288
Lv Cattle 4 -27852 3 2504 -5050 388588 111 105881
Feeder -4520 8722 -2375 85 2 8120
Cocea -111% 21218 5947 50 2 5135
Sugar Ne 11 6 1181 55679 19126 21] 514 244577
Coffee 2 2097 28171 -17184 57 5 37603
-160638 -83714 -830174 1074524




