The Morning Email: Commitment of Traders (CoT) & Dealer Positions (DP)
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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 |
consider reliable, but | do not represent that it is accurate or complete.
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Current Positions
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Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
87,508 86,959 549 236,334 123,247 113,087 1,491,160 1,604,797
31,696 29,821 1,875 29,384 8,953 20,431 130,020 152,326
27,345 19,853 7,492 40,866 13,908 26,958 166,065 200,516
62,594 32,003 30,591 84,639 184,013 (99,374) 668,361 599,577
WoW"Position Change
Sml Spec Lrg Spec Comm
Net Net Net as of

Crude Oil (4,939) 87,498 (82,560) 1/22/2008

Heating Oil (6,862) (3,998) 10,860

Unleaded Gas (21,762) 151,467 (129,706)

Natural Gas 30,042 (212,461) 182,421

"Week over Week
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1/28/2008 7:44 | CBOT: Financial Futures Pg 2
Current Positions
Small Spec Large Spec Commercials (Hedgers)
Long Short Net Long Short Net Long Short Net
ZF 276,075 260,064 16,011 325,116 552,350 (227,234)| 1,573,959 1,362,735 211,224 ZF
378,466 491,747 (113,281) 577,635 308,383 269,252 2,115,014 2,270,985 (155,971)
ZB 160,023 211,259 (51,236) 271,854 225,498 46,356 788,969 784,090 4,879 ZB
WoW" Position Change
Sml Spec Lrg Spec Comm
Net Net Net As of
ZF| (30,426) (29,631) 60,057 1/22/2008
(41,401) 21,260 20,140
ZB| (12,117) 24,036 (11,920)
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"WoW = Week over week

The Morning Email, CoT



1/28/2008 7:44

CME: Eurodollars

Pg 3
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Current Positions
Small Spec Large Spec Commercials
Long Short Net Long Short Net Long Short Net
1,508,855 | 1,682,117 (173,262)| 1,374,258 490,658 883,600 [ 10,205,559 | 10,915,896 (710,337)'
Week over Week Change *
As of Sm Spec| Lg Spec| Commurcl
1/22/2008 (105,204)] 96,376 8,830



Outright Position: All Maturities, Coupons - ($mln)
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1/28/2008 7:44 Dealer Positions Pg 5
Treasury Coupon Positions by Maturity
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Total Corporate Position - ($mln)
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Total Mortgage Position - ($mln)
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