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Small Spec

Long Short
Crude Oil » 82,930 93,003
Heating Oil 37,418 26,734
Unleaded Gas 18,491 13,274
Natural Gas 85,948 40,168

A Light Sweet

As of
9/16/2008

NYMEX: Energy Complex

Current Positions

Large Spec
Net Long Short Net
(10,073) 194,081 131,281 62,800
10,684 23,604 13,469 10,135
5,217 53,537 13,810 39,727
45,780 201,042 408,554 (207,512)
Week over Week Change
Sml Spec Lrg Spec Comm
Net Net Net
Crude Oil (18,718) 51,730 (33,014)
Heating Oil 5,770 (36,187) 30,418
Unleaded Gas (40,881) 229,610 (188,729)
Natural Gas 55,853 (270,312) 214,459

Pg 1

Commercials (Hedgers)

Long Short Net

1,361,532 1,414,260 (52,728) (¢ Xe]l]
129,911 150,730 (20,819) [gEElNKell!
123,084 168,027 (44,943) [SLQIEE S REET
512,849 351,118 161,731 DNEWIEINEES
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Pg 2

Current Positions
Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 261,762 256,615 5,147 388,189 177,284 210,905 875010 1,091,062  (216,052) zF
[N ssesst 404953 (48,402) 225252 191,835 33,417 1,346,809 1,331,824 14985 [ZN
ZB 151189 209,426 (58237) 101,739 169,142  (67,403) 728,905 603,265 125640 zB

Week over Week Change

As of Sml Spec Lrg Spec Comm
Net Net Net
ZF  (17,917) 23,929 (6,011)

N 1243 (2,599) (9,853)

ZB 4,779 (24,561) 19,782
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Current Positions

Small Spec Large Spec Commercials
Long Short Net Long Short Net Long Short Net
1,113,834 959,166 154,668 1,071,200 407,855 663,345 7,685,280 8,503,292 (796,941)
Week over Week Change
As of Sm Spec Lg Spec Commrcl

9/16/2008 73,941 (52,869) (21,071)
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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'.

—&—T-Bills —— Due <=3yrs —&— Due >=3yrs <=6yrs —#— Due >6yrs <=11yrs —%— Due >11yrs
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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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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 09/M16/2008
Summary prepared by wwwr, Commitments of Traders .com
Small Spe Large Sp| - No CIT Commerc| - Ne CIT CciT Total cIr
Commodity | NenRepo Mon Caem Cammil Qpen % Ol
Long Shert MNet Long Short Met Lang Shert Net Long Short Net Interest
Wheat 34733 8 4 -27T1e -38780 1886830 212 41 38%
K C Wheat 2 5 -T540 4003 24588 3 5 24%
Carn 24 gl 101728 0708 381208 503 171 19% Most
Sovbeans 24525 -32504 17707 153591 14287 55 24%
Soybean Oil 25508 3474 -20600 g0s05| 101 34 20% Current
Cottan 17885 1261 9672 103818 118 37 24% Date
Lean Hogs 3 1] 11208 1873 104438 30 23 43%
Lv Cattle 7 8 g -33500 -13427 140828 30 21 43%
Feeder 5 1 fil -5250 -4300 7893 13 2 22%
Cocoa 5 6 3742 5163 24347 35 14 14%
Sugar Mo 11 3 22454 11356 44525 388329 620 10410 31%
Coffes g 5 739 1454 SV523 22 (7 30%
205787 33828 S443835| 28%
Supplemental Commitments of Traders Report breaking out the Commercial Index Traders (CIT].
Analysis of open interest -with option delias- as of 09/09/2008
Summary prepared by wwer, Commitments of Traders .com
Small Sp¢ Large Sp| - Ne CIT Commerc| - Ne CIT cir Total CIT
Commodity | NenRepao Hon Com Commil Open % Ol
Long Short Net Long Short Net Long Short Net Long Shaort Net Interest
Wheat 24653 5 -2E4a54 3 8 2| -31888 185 16 2] 42%
K C Wheat 16522 2 -8T7ST 1 8 5792 25 24 5| 26%
Carn 135203 24 G| -105588 2 7 2 50843 388 2z 2| 20% .
Soybeans 2g555| a1e2e| 32128 & 37112|  2318% 150 13 2| 24% Prior
Sovbean Qil 20084 24357 -4313 1 3 4] 18417 g0 o Week's
Cotton 18174 1 5 3859 2 3 0] -13383 105 5 Date
Lean Hogs 23882 3 S| 12283 2 2 0 -1738 108 104
Lv Cattle 23477 58450 -34573 5 8 4] 10128 141 13
Feeder 5628 1 a -4772 2 -3151
Cocoa 10355 3 5332 3 2 5703
Sugar Mo 11] 100057 5 21022 S g 56960 i
Coffes 5380 0 1480 1 S 13179
-155504 78838




