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Crude Oil »
Heating Oil

Unleaded Gas
Natural Gas
A Light Sweet

As of
11/11/2008

Long
57,908
31,220
15,282
80,737

NYMEX: Energy Complex

Small Spec
Short
60,972
26,310
14,015
40,878

Net
(3,064)
4,910
1,267
39,859

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
199,425 118,876 80,549
24,010 13,203 10,807
45,127 9,427 35,700
104,754 248,613 (143,859)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
(9,710) 67,984 (58,274)
2,361 (25,364) 23,003
(40,687) 208,397 (167,710)
42,923 (224,408) 181,486

Commercials (Hedgers)

Long
1,607,317
147,302
95,315
453,294

Short
1,684,802
163,019
132,283
349,293

Pg 1

Net

(77,485) [of(ils[Xe]ll
(15,717) [gEEulaKelll
(36,968) [SIgl[EG NErE
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CME: Treasury Futures
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Current Positions

Large Spec Commercials (Hedgers)

Small Spec

Short Net Long Short Net Long Short Net
(189,766)

Long

ZF

987,885
962,538
484,615

222,523 798,119

156,378
146,200
143,130

378,901
181,841

(32,757)
(60,532)
(52,976)

213,193
305,156

180,436

244,624

ZF

24,892
147,680

987,430
632,295

35,641
(94,703)

ZB

48,427

159,791

106,815

ZB

Week over Week Change

Comm
Net
(8,099)
6,899

Lrg Spec

Sml Spec

As of

Net

3,657
(18,902)

Net
4,442

ZF

12,006

8,473 7,789

(16,261)

ZB

Open Interest

~ ©
SUOIIIN

800¢/0T/TT
8002/€/TT
800¢/Lc/0T
800¢/0¢/0T
800¢/ET/0T
800¢/9/0T
800¢/6¢/6
800¢/cc/6
800¢/ST/6
800¢/8/6
800¢/1/6
800¢/S¢/8
800¢/8T/8
800¢/11/8
800¢/v/8
800¢/8¢/L
800¢/1¢/L
800¢/vT/L
800¢/L/L
800¢/0€/9
800¢/€¢/9
800¢/9T/9
800¢/6/9
800¢/2/9
8002/9¢/S
800¢/6T/S
8002/CT/S
800¢/S/S
800¢/8¢/v
800¢/1¢lv
800¢/vTiv
800¢/LIv
800z/1E/E
800¢/ve/e
800¢/L1/E
800¢/0T/E
800¢/€/E
800¢/S¢/c
800¢/8T/¢C
800¢/1T/C
800¢/vic
800¢/8¢/T
800¢/1¢/T
800¢/VT/T
800¢/L/T
200¢/1E/CT
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Date Total O.I.

Current Positions 6/3/2008 21,184,002

Small Spec Large Spec Commercials 6/10/2008 21,349,326

Long Short Net Long Short Net Long Short Net 6/17/2008 18,821,063

925,545 769,427 156,118 937,538 369,483 568,055 8,289,940 9,014,112 (724,172) 6/24/2008 19,568,636

7/1/2008 20,166,373

Week over Week Change 7/8/2008 20,819,989

As of Sm Spec  Lg Spec Commircl 7/15/2008 21,083,764
11/11/2008 (2,484) 172,402 (169,917) 7/22/2008 20,720,384

7/29/2008 20,775,687
8/5/2008 20,940,673

ED Total Open Interest 8/12/2008 21,505,499
8/19/2008 21,644,124
24 8/26/2008 21,564,056

9/2/2008 21,823,622

9/9/2008 22,016,222

22 9/16/2008 19,740,627
9/23/2008 18,162,093
9/30/2008 18,354,501

20 10/7/2008 19,858,978
10/14/2008 19,350,280
10/21/2008 19,668,213
18 10/28/2008 19,408,426
11/4/2008 19,775,814
11/11/2008 20,306,045
16 11/18/2008 0
11/25/2008 0
12/2/2008 0
14 12/9/2008 0
12/16/2008 0
" 12/23/2008 0
12/30/2008 0
10 — —
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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

o
&~

($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

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 11/11/2008
Summary prepared by wwer, Commitments of Traders .com
Small Spe Large Sp| - Ne CIT Commere| - Ne CIT Ccir Total CiT
Commodity | NenRepo Non Com Cammil Open % Ol
Long Short MNet Long Shert Net Leng Short et Long Short Net Interest Most
: Current
Wheat 3 5 of 21738 2 587 36941 136085 £40958| 30%
K C Wheat 2 2 5 -T025 1 11 440 . 17481 100201] 17% Date
Corn c4 17345] 53070 ¥ 1214 -£4384 5 226007 1712370 13%
Sovbeans < 5 2l -20408 2 20 5030 =3 102218 2512
Sovbean Qil 2 2 a -4584 1 23 -12213 = 47503
Cottan 14 1 1 B854 1 23 -3855 1 69536
Lean Hogs 17 3 7| -13725 3 27 3795 B8 TE2BE
Lv Cattle 1 < g -2T7852 3 38 -5080 105891
Feeder 3 -4520 4 8 -2375 5120
Cocoa 6 -111% 2 21 5947 5135
Sugar Mo 11 a 1161 ¥ 55679 19126 244877
Coffee 2 2087 1 28171] 17184 37603
-160638 -83714 1074524
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT).
Analysis of open interest -with option deltas- as of 11/04/2008
summary prepared by wwwy, Commitments of Traders .com
Small Spe Large Sp| - Ne CIT Commerc| - Ne CIT CIT Total (]}
Commodity | NenRepo Nen Com Comml Open % Ol
Long Short MNet Leng Shert Net Leng Short Net Long Shert MNet Intere=st Prior
- Week's
Wheat -18440 o6 -28979 5 -88805 rl 138323 4 31%
K C ¥WWheat -1239 11 1087 2 -10402 3 16553 17% Date
Corn -54082 103 -225835 7 -153633 1] 240238 17 14%
Sovbeans 7214 -17752 18 17682 3 -103170 2| 103239 2 24%
Sovbean Qil 2242 -T08 25 -13655 7 -389653 3 54054 3 16%
Cotten 320 1481 23 -3187 7S -68555 S 702592 3 23%
Lean Hogs 7280 -13201 25 4520 3 -G8287 =3 77868 1 39%
Lv Cattle 8113 -ZB548 41 5024 8 -72485 2| 107035 285 40%
Feeder 3744 -4840 7 -2804 40 2051 2 5554 2 28%
Coceoa 3804 -587 22 63582 8 2 -12745 =) 8924 18 4%
Sugar Mo 11 4173 < 30800 24 3 -276209 1] 241235 85 25
Coffes 359 25 -13345 8 7 -25854 4084 38845 15 15%
-150350 -28968 -918871 1100198| S0B8535] 21%







