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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 ^ 62,069 80,319 (18,250) 169,916 124,232 45,684 1,440,215 1,467,649 (27,434) Crude Oil
Heating Oil 34,994 27,215 7,779 20,267 13,733 6,534 132,060 146,373 (14,313) Heating Oil

Unleaded Gas 16,381 12,301 4,080 37,604 16,587 21,017 99,257 124,355 (25,098) Unleaded Gas
Natural Gas 75,487 38,553 36,934 219,772 386,950 (167,178) 485,400 355,156 130,244 Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
10/7/2008 Net Net Net

Crude Oil (26,766) 39,776 (13,011)
Heating Oil 4,114 (14,579) 10,464
Unleaded Gas (35,314) 217,363 (182,049)
Natural Gas 55,184 (212,862) 157,678
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Small Spec Large Spec Commercials (Hedgers)
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Week over Week Change 

Current Positions



CME: Treasury Futures Pg 2

Long Short Net Long Short Net Long Short Net
ZF 224,466 230,738 (6,272) 397,965 148,860 249,105 890,316 1,133,150 (242,834) ZF
ZN 275,304 354,819 (79,515) 257,182 191,982 65,200 1,174,602 1,160,286 14,316 ZN
ZB 128,803 186,024 (57,221) 67,386 172,021 (104,635) 663,775 501,918 161,857 ZB

As of Sml Spec Lrg Spec Comm

10/7/2008 Net Net Net

ZF 29,687 (32,073) 2,386

ZN (50,600) 103,568 (52,967)

ZB (19,702) (6,926) 26,629
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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
966,402 914,047 52,355 886,202 471,813 414,389 8,076,885 8,543,629 (466,744)

As of Sm Spec Lg Spec Commrcl
10/7/2008 42,383 46,999 (89,383)

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 19,858,978

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
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Total US Government Total Securities: Coupons ‐ ($mln)

($250,000)

($200,000)

($150,000)

($100,000)

($50,000)

$0

D
ec
/0
6

Ja
n/
07

Fe
b/
07

M
ar
/0
7

A
pr
/0
7

M
ay
/0
7

Ju
n/
07

Ju
l/0

7

A
ug

/0
7

Se
p/
07

O
ct
/0
7

N
ov

/0
7

D
ec
/0
7

Ja
n/
08

Fe
b/
08

M
ar
/0
8

A
pr
/0
8

M
ay
/0
8

Ju
n/
08

Ju
l/0

8

A
ug

/0
8

Se
p/
08

O
ct
/0
8

N
ov

/0
8

D
ec
/0
8

Fed Agency & GSE Total Securities: Coupons ‐ ($mln)
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Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.

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

10/14/2008 7:06

($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

9/
20
/2
00
8

10
/2
0/
20
08

11
/2
0/
20
08

12
/2
0/
20
08

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



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


