
Table 1.A.a   CFTC Commitment of Traders Report, Wheat Futures and Oil Futures

WHEAT - CHICAGO BOARD OF TRADE                                                                                                                   Code-001602

Disaggregated Commitments of Traders - Futures Only, February 15, 2011               

-------------------------------------------------------------------------------------------------------------------------------------------------------------------------------

     :          :                                              Reportable Positions                                                      :   Nonreportable

     :          :  Producer/Merchant/ :                                :                                :                                :     Positions

     :   Open   :   Processor/User    :          Swap Dealers          :         Managed Money          :            Other Reportables        :

     : Interest :      Long   :     Short   :      Long   :     Short   :   Spreading :    Long       Short      Spreading :    Long   :    Short   :    Spreading :   Long  :  Short

---------------------------------------------------------------------------------------------------------------------------------------------------------------------------------

     :          :(CONTRACTS OF 5,000 BUSHELS)                                                                                            :

     :          :    Positions                                                                                                           :

All  :     546,877:    55,889    250,172        189,634     16,412       37,770           87,186     53,081     40,772            38,752     38,664       45,488:   51,386    64,518

Old  :   271,826:     12,107    139,076       100,992      7,824        15,265           63,898     51,583      6,319            35,425     21,779      5,632:   32,188    24,348

Other:   275,051:    43,782    111,096        97,332      17,278       13,815          45,438     23,648     12,303            16,377     29,935     26,806:   19,198    40,170

     :          :                                                                                                                        :

     :          :    Changes in Commitments from:       February 8, 2011                                                                 :

     :   -15,321:       -2,514    -18,291         -3,208        1,053          8,069            -7,633      2,611          -8,241              -416        -2,218        803:    -2,181       893

     :          :                                                                                                                        :

     :          :    Percent of Open Interest Represented by Each Category of Trader                                                     :

All  :     100.0:      10.2       45.7                 34.7        3.0            6.9                   15.9           9.7               7.5                   7.1                7.1        8.3:     9.4      11.8

Old  :     100.0:       4.5       51.2                  37.2        2.9           5.6                    23.5       19.0                2.3                 13.0                8.0        2.1:     11.8       9.0

Other:     100.0:      15.9       40.4                 35.4        6.3           5.0                  16.5        8.6                   4.5                   6.0                 10.9        9.7:      7.0      14.6

     :          :                                                                                                                        :

     :          :    Number of Traders in Each Category                                                                                  :

All  :       453:         64        106                    20           9              21                   83           55                  60          80                    76         97:

Old  :       401:        40         86                    20           7              11                    78           51                  30         91                53         32:

Other:       334:        46         96                   18         10              18                     43         28                  34                           48          73         64:

     :-------------------------------------------------------------------------------------------------------------------------------------------------------

     :             Percent of Open Interest Held by the Indicated Number of the Largest Traders

     :                          By Gross Position                       By Net Position

     :               4 or Less Traders     8 or Less Traders     4 or Less Traders     8 or Less Traders

     :                 Long:     Short       Long      Short:      Long      Short       Long      Short

     :----------------------------------------------------------------------------------------------------

All  :                 18.9       21.4       32.6       27.9           18.1       18.1       29.6       22.3

Old  :                 25.7       29.7       34.9       37.3           23.5       29.3       32.5       36.6

Other:                 26.1       18.5       38.8       26.4         25.1       15.7       36.7       20.7



CRUDE OIL, LIGHT SWEET - NEW YORK MERCANTILE EXCHANGE                                                                                            Code-067651

Disaggregated Commitments of Traders - Futures Only, December 6, 2011                

-------------------------------------------------------------------------------------------------------------------------------------------------------------

     :          :                                              Reportable Positions                                                      :              Nonreportable

     :          :  Producer/Merchant/ :                                :                                :                                :        Positions

     :   Open   :  Processor/User    :                        Swap Dealers          :                 Managed Money          :               Other Reportables        :

     : Interest :            Long   :  Short   :       Long   :  Short   :    Spreading :   Long   :  Short   :    Spreading : Long   :  Short   :  Spreading :  Long  :  Short

-------------------------------------------------------------------------------------------------------------------------------------------------------------

     :          :(CONTRACTS OF 1,000 BARRELS)                                                                                            :

     :          :    Positions                                                                                                           :

All  : 1,332,544:   150,361    268,513    206,456    272,145    216,244    210,754     36,431    207,324     97,436    115,955    157,719:   86,250    58,213

     :          :                                                                                                                        :

     :          :    Changes in Commitments from:       November 29, 2011                                                                :

     :    30,032:       -5,877     -7,789         -3,250      4,673      5,462     -2,066        -2,994     19,799      2,251      3,854   9,180:    4,533    -2,153

     :          :                                                                                                                        :

     :          :    Percent of Open Interest Represented by Each Category of Trader                                                     :

All  :     100.0:      11.3          20.2           15.5       20.4                16.2       15.8                2.7       15.6          7.3          8.7                11.8:      6.5       4.4

     :          :                                                                                                                        :

     :          :    Number of Traders in Each Category                                                                                  :

All  :       317:        41             53              24            26           41         74                   29         66          40             54                  75:

     :-------------------------------------------------------------------------------------------------------------------------------------------------------

     :             Percent of Open Interest Held by the Indicated Number of the Largest Traders

     :                          By Gross Position                       By Net Position

     :               4 or Less Traders     8 or Less Traders     4 or Less Traders     8 or Less Traders

     :                 Long:     Short       Long      Short:      Long      Short       Long      Short

     :----------------------------------------------------------------------------------------------------

All  :                 19.7       14.0       29.9       24.2       15.5       11.4            20.9       17.5

Old  :                 19.7       14.0       29.9       24.2       15.5       11.4           20.9       17.5

Other:                  0.0        0.0        0.0        0.0           0.0        0.0              0.0        0.0

 


