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Small Spec

Long Short
Crude Oil » 61,240 80,987
Heating Oil 34,730 26,214
Unleaded Gas 16,065 12,400
Natural Gas 76,566 37,172

A Light Sweet

As of
9/30/2008

NYMEX: Energy Complex

Current Positions

Large Spec
Net Long Short Net
(19,747) 183,893 105,100 78,793
8,516 17,170 11,262 5,908
3,665 37,441 16,328 21,113
39,394 211,598 407,944 (196,346)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
Crude Oil (26,501) 71,152 (44,649)
Heating Oil 7,219 (20,065) 12,847
Unleaded Gas (39,098) 237,060 (197,960)
Natural Gas 59,141 (275,139) 215,996

Pg 1

Commercials (Hedgers)

Long Short Net

1,343,261 1,402,306 (59,045) (&gl Xe]l]
127,831 142,254 (14,423) REEKel!
104,499 129,276 (24,777) [SLQIEEG O REET
492,252 335,301 156,951 DNEWIEINEES
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Current Positions
Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 210267 246,226 (35.950) 427,081 145903 281,178 883,155 1128375  (245220) zF
[N 05433 334348 (28,915 193,007 231,375  (38,368) 1,247,523 1,180,240 67,283 [NZN
ZB 132889 170408 (37,519) 64169 161,878  (97,709) 666,621 531,393 135228 zB

Week over Week Change

As of Sml Spec Lrg Spec Comm
Net Net Net
ZF  (16,986) 9,074 7,911

N siea (35,895) 4,054

ZB (6,227) (3,222) 9,450



CME: Eurodollars

Current Positions

Small Spec Large Spec
Long Short Net Long Short Net
886,334 876,362 9,972 755,078 387,688
Week over Week Change
As of Sm Spec  Lg Spec
(79,666) 12,783 66,883

ED Total Open Interest

24

Jim Goulding, GH Traders LLC, Treas-Arb, Chicago, jgoulding@ghco.com

367,390 7,535,839

7,913,200 (377,361)

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
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The Morning Email, CoT & Dealer Positions

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

O 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'.

Due <=3yrs —&— Due >=3yrs <=6yrs —#— Due >6yrs <=11yrs —%— Due >11yrs

—o—T-Bills

$60,000

$40,000

$20,000

$0

($40,000)

($60,000)

($80,000)

8002/0¢/c1

8002/0T/11

8002/02/01

8002/02/6

8002/02/8

8002/0T/L

8002/02/9

800¢/0¢/S

8002/0¢/¥

8002/0T/€

800¢/0¢/C

8002/02/1

£00z/0z/Tt

£00T/0T/11

£002/02/01

£002/02/6

£00T/02/8

£002/02/L

£002/02/9

£002/02/S

£002/02/¥

£002/0T/€

£002/02/T

£00T/0T/1

9002/02/L



Pg 6

Dealers: Total Corporate & Mortgage-backed Securitites Owne¢All dates are 'as of'.
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Total Corporate Securities - ($mln)
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Total Mortgage Position - ($mln)
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CIT Positions

All dates are 'as of'.

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 (C1T].

Analysis of open interest with option deltas- as of 09/30/2008

Summary prepared by www, Commitments of Traders .com

Small Spe Large Sp| - No CIT Commerc| - No CIT CcIT Total CIT
Commodity | NenRepo Non Com Comml QOpen % Ol
Long Short Net Long Short Net Long Short Met Long Short Net Interest
VWheat 2 S2288| -26874 28452 g6054] -37602 -SV7eT 'S
K C Wheat 1 23000 -8808 121432 11868 277 -15750 2
Corn 14 255380) -107877| 115113 74200 405913 235077 2
Sovbeans =) 25103| -34475 41544 28808 13138 -10&8755 5
Savbean Qil 2 24083 -2780 20253 28145 -8855 573599 1
Cotton 14 14187 748 23217 33177 -9960 -T8361 <
Lean Hogs 24 34008 9855 23655 30717 -70s2 -1 8881 2
Lw Cattle 24 S5Y322| -32889 41440 S5627| 14187 -81383 1
Feeder . 5250 2474 8 5933 -5527 4021 5
Cocea 8187 3075 2 5 21220 7936 -31157 1
Sugar Ne 11 51432 7745 Gaavs 51489 43005 -350932 1
Coffes 5612 -313 2 0 25208 -3408 -47085 S
-214859 18629 -1182506 1378689
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 09/23/2008
Summary prepared by www, Commitments of Traders .com
Small Sp¢ Large Sp| - Mo CIT Commerc| - Mo CIT cIT Total CIT
Commodity | NenRepao Non Com Comml Open % Ol
Long Short Net Long Shaort Net Long Short Met Long Short Net Interest
Wheat 25853 S -24552 2] -28741 3 8 -105350 5 165684 404508 40%
K C YWheat 19851 2 -5015 8 2668 2 3 -19878 5 23223 57785] 23%
Carn 148187 22 -88375 T 62927 43 5 291478 £, 317928| 1584482| 18%
Sovbeans SQasd g -31222 T 22318 88586 -125704 < 134607 S538350( 25%
Savbean Qil 21221 2 -853 1] 12047 11 o) 3 58182 323420] 21%
Cotton 158488 1 1004 0 -2850 2 2 89357 3 21| 24
Lean Hogs 22852 3 -2200 7 -3634 1 8 1 576874 2
Lw Cattle 24280 S -32334 2] 15252 3 7 2 132423 2
Feeder 5088 -2455 i) -5630 5 2 5888
Cocoa 10457 2418 3 =) S800 1 2 21810 13
Sugar Mo 11 83483 15877 <, i 45084 5 < 307432 100
Coffes 4524 a72 2 g -1424 = 3 51810 17
-175243 57159 1258074 1418118 S2375487| 28%

Pg 7

Most
Current
Date

Prior
Week's
Date



Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].

Analysis of open interest -with option deltas- as of 09/16/2008

Summary prepared by www, Commitments of Traders .com
Small Spe Large Sp| - Ne CIT Commerc| - No CIT CcIT Total CIT
Commodity | NonRepe Non Com Comml Open % Ol
Leng Short Net Leng Shert Net Long Short Met Lang Shert MNet Interest
VWheat -27181 24 -35750 558 51 18 21285| 165345 39%
K C VWWheat -840 1 4003 506 41 24 313 24572 24%
Corn 1011728 12 50708 239 13 38 S0308| 330858 18%
Sovbeans -32554 5 17707 307 39 15 14873] 138718 24%
Sovbean Qil 2474 1 -20800 7 402 & 10124 T0481 20%
Cotton 1261 27 5 05 10 11817 52301 24%
Lean Hogs -11208 2 5 68 104 3058%| 101339 43%
Lw Cattle -33500 48 fil 85 14 J080| 137735 43%
Feeder -5250 = S 8 85 1374 8519 22%
Cocoa 3742 33 28 1 38 3587 20780 14%
Sugar Ne 11 11356] 103 59 < 5 82023| 3268306 31%
Coffes 739 24 22 9 2 3203 54320 30%
=205787 33826 1469354|) S443835| 26%




