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Want something added? Let me know: jgoulding@ghco.com
Disclaimer: All information within this newsletter is meant for internal use at GH Trader's LLC, only. All 
information has been recorded to the best of my ability. This material is based upon information that I 

consider reliable, but I do not represent that it is accurate or complete.



Energy: NYMEX Pg 1

Long Short Net Long Short Net Long Short Net
Crude Oil ^ 68,027 77,955 (9,928) 200,653 141,851 58,802 1,355,854 1,404,730 (48,876) Crude Oil
Heating Oil 38,571 30,976 7,595 29,020 17,473 11,547 132,714 151,857 (19,143) Heating Oil

Unleaded Gas 21,530 16,570 4,960 55,955 10,865 45,090 133,013 183,064 (50,051) Unleaded Gas
Natural Gas 81,232 37,920 43,312 196,020 397,905 (201,885) 525,197 366,624 158,573 Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
8/12/2008 Net Net Net

Crude Oil (17,350) 48,046 (30,698)
Heating Oil 1,793 (35,218) 33,423
Unleaded Gas (40,927) 264,278 (223,351)
Natural Gas 53,240 (260,687) 207,449
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Small Spec Large Spec Commercials (Hedgers)
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Week over Week Change 

Current Positions



CBOT: Financial Futures Pg 2

Long Short Net Long Short Net Long Short Net
ZF 265,901 241,979 23,922 429,244 193,379 235,865 940,306 1,200,094 (259,788) ZF
ZN 346,091 397,549 (51,458) 245,415 267,828 (22,413) 1,456,556 1,382,684 73,872 ZN
ZB 128,982 180,278 (51,296) 110,313 159,391 (49,078) 658,563 558,188 100,375 ZB

As of Sml Spec Lrg Spec Comm

8/12/2008 Net Net Net

ZF 31,008 37,318 (68,326)

ZN 6,783 30,849 (37,632)

ZB 4,431 (10,950) 6,520
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Current Positions

Small Spec Large Spec Commercials (Hedgers)



CME: Eurodollars Pg 3

Long Short Net Long Short Net Long Short Net
1,118,316 996,666 121,650 1,011,543 342,683 668,860 8,622,890 9,413,401 (790,511)

As of Sm Spec Lg Spec Commrcl
8/12/2008 58,445 121,174 (179,619)
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Dealer Positions All dates are 'as of'. Pg 4
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Fed Agency & GSA Position: Coupons ‐ ($mln)
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Fed Agency & GSA Position: Coupons ‐ ($mln)
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Dealer Positions Pg 5

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

Jim Goulding, GH Traders LLC, Treas-Arb, Chicago, jgoulding@ghco.com The Morning Email, CoT & Dealer Positions

8/19/2008 6:01

($80,000)

($60,000)

($40,000)

($20,000)

$0

$20,000

$40,000

$60,000

12
/2
0/
20
06

1/
20
/2
00
7

2/
20
/2
00
7

3/
20
/2
00
7

4/
20
/2
00
7

5/
20
/2
00
7

6/
20
/2
00
7

7/
20
/2
00
7

8/
20
/2
00
7

9/
20
/2
00
7

10
/2
0/
20
07

11
/2
0/
20
07

12
/2
0/
20
07

1/
20
/2
00
8

2/
20
/2
00
8

3/
20
/2
00
8

4/
20
/2
00
8

5/
20
/2
00
8

6/
20
/2
00
8

7/
20
/2
00
8

8/
20
/2
00
8

T‐Bills   Due <= 3yrs Due >= 3yrs <=6yrs  Due >6yrs <=11yrs   Due >11yrs



Dealer Positions All dates are 'as of'. Pg 6
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Total Corporate Position ‐ ($mln)
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Total Mortgage Position ‐ ($mln)
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CIT Positions All dates are 'as of'. Pg 7

We are interested in the last column, CIT % OI. That stands for Commercial Index Traders, percent Open Interest.

This table, compliments of CommitmentofTraders.com
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Most 
Current
Date

Prior 
Week's
Date


