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The Morning Email: Commitment of Traders (CoT) & Dealer Positions (DP)
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8/20/2008 5:52 Energy: NYMEX
Small Spec
Long Short Net
Crude Oil A 68,027 77,955 (9,928)
Heating Oil 38,571 30,976 7,595
Unleaded Gas 21,530 16,570 4,960
Natural Gas 81,232 37,920 43,312

A Light Sweet

As of
8/12/2008

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
200,653 141,851 58,802
29,020 17,473 11,547
55,955 10,865 45,090
196,020 397,905 (201,885)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(17,350) 48,046 (30,698)
1,793 (35,218) 33,423
(40,927) 264,278 (223,351)
53,240 (260,687) 207,449

Pg 1

Commercials (Hedgers)

Long Short Net

1,355,854 1,404,730 (48,876) (&gl Xe]l]
132,714 151,857 (19,143) [gEEXel!
133,013 183,064 (50,051) [SQIEET o ReETS
525,197 366,624 158,573 DNEWIEINEES



8/20/2008 5:52 CBOT: Financial Futures

Pg 2

Current Positions
Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 265,901 241,979 23,922 429,244 193,379 235,865 940,306 1,200,094  (259,788) ZF
[N s46001 397,549 (51,458) 245415 267,828  (22413) 1456556 1,382,684 73,872 [ ZN
ZB 128,982 180,278 (51,296) 110,313 159,391 (49,078) 658,563 558,188 100,375 ZB
Week over Week Change
As of Sml Spec Lrg Spec Comm
Net Net Net
ZF 31,008 37,318 (68,326)

N erss 30,849 (37,632)

ZB 4,431 (10,950) 6,520



8/20/2008 5:52 CME: Eurodollars

Current Positions

Small Spec Large Spec Commercials
Long Short Net Long Short Net Long Short Net
1,118,316 996,666 121,650 1,011,543 342,683 668,860 8,622,890 9,413,401 (790,511)
Week over Week Change
As of Sm Spec Lg Spec Commrcl

8/12/2008 58,445 121,174 (179,619)



8/20/2008 5:52 Dealer Positions All dates are 'as of'. Pg 4

Fed Agency & GSA Position: Coupons - ($mln)
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8/20/2008 5:52 Dealer Positions Pg 5

Treasury Coupon Positions by Maturity All dates are 'as of'.
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Pg 6

All dates are 'as of'.

Dealer Positions

8/20/2008 5:52

Total Corporate Position - ($mln)
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Total Mortgage Position - ($mln)
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8/20/2008 5:52

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 (CIT].

Analysis of open interest with option deltas- as of 081 2/2008

Summary prepared by wwwenw, Commitments of Traders .com

Small Spe Large Sp| - Ne CIT Commerc| - No CIT CIr Total Ccir
Commodity | NenRepo Non Com Comml Open % Ol
Long Shert Net Lang Short Net Long Short Net Long Short Met Interest
3 5 o6 26602 42188 -22830 35870 121860 296872] 171282
1 1 25 -10742 14188 5575 37T -18418 253 23583
Corn 18 o] 272 -108281] 150480 515037 -304545 45724 352244
Sovbeans < 2 22 -33620 72185 85152 147581 13339] 143389
Sovbean Qi 2 2 21 2948 18281 114121 -528560 3 88707
Cotten 1 7 15 3255 31882 284357 -98991 1] 1010140
Lean Hogs 2 £, 33 -8088 35011 15104 -112784 18058] 115374
Lw Cattle 2 0 58 -35889 S0078 33024 112821 3207 144818
Feeder 3 13 -8354 8228 5800 -1102 1765 5064
Cocea 11225 s 5459 21438 54339 41735 500 23551
Sugar Me 11| 101088 34 37584 138147 216087 -458101 5845 338224
Coffes 8765 8 2077 28601 32639 -71280 2981 57364
-181183 188581 1553297 1545518
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option deltas- as of 08/05/2008
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 Qpen |
Long Short Net Long Short Met Long Short Met Long Short Net Interest
VWheat 30450 SYSO07| -2F017 42843 67702| -25059 3 2 -1159003 ] 171080 <
K CYWheat 159232 30528| -11256 1 1} 3361 2 &) 4 -16352 2 24287 1
Carn 1 07| 285027) -120520] 15 4 ] gl &4 -321559 52 459288 364754 1%
Sovbeans < 83737| -34303 Fil 1 50475 29552 28 -185275) 161314 12214) 145100
Sovbean Qil 28032 23554 2478 25234 -1162| 10 5| 18 -87179 73185 7302 85863 2
Cotton 20747 18 4303 31724 -5175 2 1] 18 -102888[ 113085 5501| 103584 38
Lean Hogs 22014 33 5663 34386 1835 14825 12 -110640| 115584 2118] 114459 28
Lw Cattle 26568 8 soozs 1337 3 of 14 113851| 15081 271%] 148185 s
Feeder 5866 1 8350 3060 &) 857 22584 6276 3
Cocoa 10680 42887 13433 S 1 780 1 24870 15
Sugar Mo 11| 1045538 133351 73880 21 B 118 7 2| 343450 115
Coffes 8203 28815 16081 3 < 253 8 58655 15
209371 1574543 ES254222) 268%
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