
The Morning Email: Commitment of Traders (CoT) & Dealer Positions (DP)

Table of Contents
Pg 1 NYMEX: Energy Complex

Pg 2 CME: Treasury Futures

Pg 3 CME: Eurodollars

Pg 4 Dealers: Total Securities Owned - GSE and Govs

Pg 5 Dealers: Treasury Coupon Positions by Maturity

Pg 6 Dealers: Total Corporate & Mortgage-backed Securitites Owned

Pg 7 CIT Positions NEW

Central Time
10/28/2008 5:59

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 ^ 45,636 63,007 (17,371) 176,595 107,074 69,521 1,490,448 1,542,598 (52,150) Crude Oil
Heating Oil 33,872 28,892 4,980 21,436 15,054 6,382 138,703 150,065 (11,362) Heating Oil

Unleaded Gas 14,220 10,784 3,436 40,270 14,246 26,024 100,581 130,041 (29,460) Unleaded Gas
Natural Gas 78,784 41,223 37,561 198,136 353,462 (155,326) 485,033 367,268 117,765 Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
10/21/2008 Net Net Net

Crude Oil (19,271) 525,779 (45,100)
Heating Oil 1,710 (14,759) 13,049
Unleaded Gas (34,667) 180,014 (145,348)
Natural Gas 54,932 (224,847) 169,915
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Week over Week Change 

Current Positions
Small Spec Large Spec Commercials (Hedgers)



CME: Treasury Futures Pg 2

Long Short Net Long Short Net Long Short Net
ZF 187,589 204,478 (16,889) 427,310 161,598 265,712 778,158 1,026,981 (248,823) ZF
ZN 236,586 315,315 (78,729) 211,606 193,314 18,292 1,189,493 1,129,056 60,437 ZN
ZB 131,835 173,621 (41,786) 40,561 141,607 (101,046) 628,315 485,482 142,833 ZB

As of Sml Spec Lrg Spec Comm

10/21/2008 Net Net Net

ZF 6,516 (4,226) (2,290)

ZN (9,479) 44,635 (35,157)

ZB (8,203) 24,333 (16,128)
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Current Positions

Small Spec Large Spec Commercials (Hedgers)

Week over Week Change 



CME: Eurodollars Pg 3

Long Short Net Long Short Net Long Short Net
1,035,967 901,321 134,646 906,399 375,470 530,929 7,891,741 8,557,315 (665,574)

As of Sm Spec Lg Spec Commrcl
10/21/2008 23,263 94,931 (118,193)

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 19,350,280
10/21/2008 19,668,213
10/28/2008 0

11/4/2008 0
11/11/2008 0
11/18/2008 0
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Current Positions
Small Spec Large Spec Commercials

ED Total Open Interest



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 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


