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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 ^ 61,240 80,987 (19,747) 183,893 105,100 78,793 1,343,261 1,402,306 (59,045) Crude Oil
Heating Oil 34,730 26,214 8,516 17,170 11,262 5,908 127,831 142,254 (14,423) Heating Oil

Unleaded Gas 16,065 12,400 3,665 37,441 16,328 21,113 104,499 129,276 (24,777) Unleaded Gas
Natural Gas 76,566 37,172 39,394 211,598 407,944 (196,346) 492,252 335,301 156,951 Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
9/30/2008 Net Net Net

Crude Oil (26,501) 71,152 (44,649)
Heating Oil 7,219 (20,065) 12,847
Unleaded Gas (39,098) 237,060 (197,960)
Natural Gas 59,141 (275,139) 215,996
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Current Positions



CME: Treasury Futures Pg 2

Long Short Net Long Short Net Long Short Net
ZF 210,267 246,226 (35,959) 427,081 145,903 281,178 883,155 1,128,375 (245,220) ZF
ZN 305,433 334,348 (28,915) 193,007 231,375 (38,368) 1,247,523 1,180,240 67,283 ZN
ZB 132,889 170,408 (37,519) 64,169 161,878 (97,709) 666,621 531,393 135,228 ZB

As of Sml Spec Lrg Spec Comm

9/30/2008 Net Net Net

ZF (16,986) 9,074 7,911

ZN 31,841 (35,895) 4,054

ZB (6,227) (3,222) 9,450
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CME: Eurodollars Pg 3

Long Short Net Long Short Net Long Short Net
886,334 876,362 9,972 755,078 387,688 367,390 7,535,839 7,913,200 (377,361)

As of Sm Spec Lg Spec Commrcl
9/30/2008 (79,666) 12,783 66,883

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

6/10/2008 21,349,326
6/17/2008 18,821,063
6/24/2008 19,568,636

7/1/2008 20,166,373
7/8/2008 20,819,989

7/15/2008 21,083,764
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 0

10/14/2008 0
10/21/2008 0
10/28/2008 0

11/4/2008 0
11/11/2008 0
11/18/2008 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

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

10/9/2008 6:01

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 OwneAll 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




