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The Morning Email: Commitment of Traders (CoT) & Dealer Positions (DP)

Table of Contents
Pg 1 Energy: NYMEX

Pg 2 CBOT: Financial Futures
Pg 3 CME: Eurodollars

Pg 4 Dealer Positions

Want something added? Let me know: jgoulding@ghco.com
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Crude Oil »
Heating Oil

Unleaded Gas
Natural Gas
A Light Sweet

Energy: NYMEX

Small Spec

Long Short
80,326 91,503
35,800 27,408
32,744 21,144
75,319 31,723

Net
(9,325)
8,392
11,600
43,596

Crude Oil
Heating Oil

Unleaded Gas
Natural Gas

Current Positions

Large Spec
Long Short Net
270,309 150,068 120,241
43,725 17,648 26,077
59,558 12,148 47,410

129,109 294,056 (164,947)

WoW"Position Change
Sml Spec Lrg Spec Comm
Net Net Net
(26,677) 98,581 (81,922)
(1,027) (18,190) 19,216
(26,485) 206,038 (179,552)
52,921 (285,188) 232,268
"Week over Week

Commercials (Hedgers)

Long
1,692,799
139,355
137,885
616,327

as of
4/15/2008

Short
1,803,716
173,825
196,894
494,976

Net

(110,917) [ei(ifs[=Xe]ll
(34,470) [gEulsKelll
(59,009) [SIgl[EG NErE

121,351

Natural Gas

Pg 1
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Long
ZF 235,835
ZB 139,354

As of

Small Spec
Short
249,720
423,303
200,655

CBOT: Financial Futures

Pg 2
Current Positions
Large Spec Commercials (Hedgers)
Net Long Short Net Long Short Net
(13,885) 535,900 240,885 295,015 1,082,918 1,364,048 (281,130) ZF
(113,491) 263,505 326,614 (63,109) 1,857,110 1,680,509 176,601 _
(61,301) 142,504 162,803 (20,299) 698,997 617,398 81,599 ZB
WoW" Position Change
Sml Spec Lrg Spec Comm
Net Net Net
ZF  (1,365) (35,615) 36,980
_ (15,783) (11,662) 27,446
ZB  (13,053) (27,076) 40,128

"WoW = Week over week
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CME: Eurodollars

Current Positions

Small Spec Large Spec
Long Short Net Long Short Net Long
1,223,563 1,087,268 136,295 1,278,705 359,099 919,606 7,561,987
Week over Week Change *
As of Sm Spec  Lg Spec  Commrcl

© 4/15/2008 80936 7,305 (88235

Commercials

Short Net
8,617,882 (1,055,895)

Pg 3
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Fed Agency & GSA Position: Coupons - ($mln)
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Dealer Positions

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

—&—T-Bills —— Due <=3yrs —#&— Due >=3yrs <=6yrs —#— Due >6yrs <=11yrs —¥— Due >11yrs
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Pg 5
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All dates are 'as of'.

Dealer Positions
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Total Corporate Position - ($mln)
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Total Mortgage Position - ($mln)
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