Commitments of Traders Analysis - Futures Only

Futures Only - 5/20/2008 - 5/27/2008

Net Position

Currencies

Canadian 50,125
Dollar -1,211
Euro -3,390
Energies

Crude Oil 25,867
Heating Oil 16,044
Natural Gas -69,708
Gas (RBOB) 62,452
Financials

Bonds -17,157
Dow Jones 3,725
Dow Jones $5 -3,375
Nasdaq -4,703
Nasdaq Mini -15,039
S&P 500 -24,036
E-Mini S&P -213,862
T-Notes 42,514
Grains

Corn 352,320
KC Wheat 23,091
Minn Wheat 9,386
Oats 2,995
Rice 4,221
Soybeans 114,726
Soymeal 41,206
Soyoil 19,296
Wheat -961
Livestock

Feeder Cattle 5,195
Hogs 120
Cattle 58,081
Metals

Copper 3,661
Gold 191,512
Palladium 7,830
Platinum 9,647
Silver 44,838
Softs

Cocoa 24,018
Coffee 24,129
Cotton 22,041
Lumber 132
Milk 5,470
oJ 2,157
Sugar 130,772

Non-Commercial

Weekly
Net Change

18,707
-2,801
-10,231

-24,363
-2,952
-2,178
-7,468

-21,245
118
-4,129
-2,038
50,169
-4,103
10,922
12,207

-7,801
91
-354
-163

1
-2,035
1,634
-1,910
-7,191

726
565
-508

-1,379
9,393
-247
-99
1,769

-2,055
-2,186
-8,111
125
538
-880

-11,341

Net Position

-65,777
713
-1,920

-11,169
-21,990

22,514
-72,091

99,432
-3,090

1,322

5,912
-6,484
13,937
45,289
82,581

-247,492
-9,059
-7,458
-5,342
-6,448
-80,976
-56,435
-33,164

24,180

2,869
1,205
-14,952

-1,716
-218,285
-9,884
-12,163
-64,561

-30,924
-26,197
-29,936
-442
-2,586
-2,902
-143,069

Commercial

Weekly
Net Change

-18,734
2,803
7,952

8,274
4,879
3,634
7,435

45,717
-1
3,267
-656
-35,557
5,233
-28,716
6,416

9,810
-928
837
413
-168
1,723
-1,754
872
9,850

-786
-2,122
1,321

2,566
-3,104
158
-43
-2,321

1,859
2,979
11,248
-297
-434
499
22,122

Net Position

15,652
498
5,310

-14,698
5,946
47,194
9,639

-82,275
-635
2,053
-1,209
21,523
10,099
168,573
-125,095

-104,828
-14,032
-1,928
2,347
2,227
-33,750
15,229
13,868
-23,219

-8,064
-1,325
-43,129

-1,945
26,773
2,054
2,516
19,723

6,906
2,068
7,895
310
-2,884
745
12,297

Non-Reportable

Weekly
Net Change

27
-2
2,279

16,089
-1,927
-1,456

33

-24,472
-107
862
2,694
-14,612
-1,130
17,794
-18,623

-2,009
837
-483
-250
167
312
120
1,038
-2,659

60
1,657
-813

-1,187
-6,289
89
142
552

196
-793
-3,137
172
-104
381
-10,781

***The information presented here is opinion, and should be treated as such. Futures trading can be risky! Investors should consider the
inherent risks associated with trading in light of their financial condition.



