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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.



NYMEX: Energy Complex Pg 1

Long Short Net Long Short Net Long Short Net
Crude Oil ^ 63,445 67,570 (4,125) 193,089 100,891 92,198 1,448,442 1,536,514 (88,072) Crude Oil
Heating Oil 32,086 27,197 4,889 24,350 15,843 8,507 147,109 160,506 (13,397) Heating Oil

Unleaded Gas 14,093 13,617 476 50,456 7,844 42,612 100,014 143,103 (43,089) Unleaded Gas
Natural Gas 76,922 40,358 36,564 106,344 224,080 (117,736) 419,046 337,873 81,173 Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
11/25/2008 Net Net Net

Crude Oil (8,331) 84,422 (76,089)
Heating Oil 3,394 (32,018) 28,621
Unleaded Gas (39,819) 186,407 (146,590)
Natural Gas 40,689 (209,934) 169,245
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CME: Treasury Futures Pg 2

Long Short Net Long Short Net Long Short Net
ZF 238,728 232,039 6,689 269,564 156,900 112,664 724,648 844,000 (119,352) ZF
ZN 327,223 383,588 (56,365) 179,813 85,845 93,968 820,179 857,783 (37,604) ZN
ZB 158,450 234,854 (76,404) 49,838 136,840 (87,002) 579,734 416,327 163,407 ZB

As of Sml Spec Lrg Spec Comm

11/25/2008 Net Net Net

ZF 30,052 (51,360) 21,309

ZN (7,365) 14,846 (7,481)

ZB (19,185) (5,766) 24,951
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Current Positions

Small Spec Large Spec Commercials (Hedgers)
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CME: Eurodollars Pg 3

Date Total O.I.
6/3/2008 21,184,002

6/10/2008 21,349,326
Long Short Net Long Short Net Long Short Net 6/17/2008 18,821,063

1,122,498 940,460 182,038 723,772 342,259 381,513 8,440,230 9,003,781 (563,551) 6/24/2008 19,568,636
7/1/2008 20,166,373
7/8/2008 20,819,989

As of Sm Spec Lg Spec Commrcl 7/15/2008 21,083,764
11/25/2008 68,698 (67,998) (701) 7/22/2008 20,720,384

7/29/2008 20,775,687
8/5/2008 20,940,673

8/12/2008 21,505,499
8/19/2008 21,644,124
8/26/2008 21,564,056

9/2/2008 21,823,622
9/9/2008 22,016,222

9/16/2008 19,740,627
9/23/2008 18,162,093
9/30/2008 18,354,501
10/7/2008 19,858,978

10/14/2008 19,350,280
10/21/2008 19,668,213
10/28/2008 19,408,426

11/4/2008 19,775,814
11/11/2008 20,306,045
11/18/2008 20,161,877
11/25/2008 20,573,000

12/2/2008 0
12/9/2008 0

12/16/2008 0
12/23/2008 0
12/30/2008 0
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ED Total Open Interest
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Dealers: Total Securities Owned - GSE and Govs All dates are 'as of'. Pg 4
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Total US Government Total Securities: Coupons ‐ ($mln)
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Fed Agency & GSE Total Securities: Coupons ‐ ($mln)
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Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.
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Dealers: Total Corporate & Mortgage-backed Securitites Owned All dates are 'as of'. Pg 6
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Total Corporate Securities ‐ ($mln)
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Total Mortgage Position ‐ ($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


