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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 ^ 67,468 75,910 (8,442) 210,927 130,705 80,222 1,270,155 1,341,934 (71,779) Crude Oil
Heating Oil 39,079 31,394 7,685 24,217 13,828 10,389 135,926 154,001 (18,075) Heating Oil

Unleaded Gas 19,486 16,402 3,084 54,263 9,269 44,994 132,940 181,017 (48,077) Unleaded Gas
Natural Gas 81,248 32,995 48,253 184,098 414,427 (230,329) 531,183 349,106 182,077 Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
8/26/2008 Net Net Net

Crude Oil (16,228) 67,240 (51,012)
Heating Oil 4,747 (35,568) 30,820
Unleaded Gas (41,301) 247,055 (205,753)
Natural Gas 56,695 (310,551) 253,856
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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 375,446 424,906 (49,460) 243,977 259,725 (15,748) 1,479,584 1,414,376 65,208 ZF
ZN 136,133 191,256 (55,123) 99,811 164,016 (64,205) 686,843 567,514 119,329 ZN
ZB 275,421 257,351 18,070 456,005 191,785 264,220 994,678 1,276,966 (282,288) ZB

As of Sml Spec Lrg Spec Comm

8/26/2008 Net Net Net

ZF (7,796) 30,153 (22,355)

ZN 23,834 22,697 (46,531)

ZB 14,152 8,451 (22,604)
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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
1,137,421 1,047,589 89,832 1,011,637 343,499 668,138 8,632,970 9,390,940 (757,970)

As of Sm Spec Lg Spec Commrcl
8/26/2008 11,831 (6,613) (5,218)
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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 OwneAll dates are 'as of'. Pg 6

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

9/5/2008 7:16

Total Corporate Securities ‐ ($mln)
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Total Mortgage Position ‐ ($mln)

$0

$10,000

$20,000

$30,000

$40,000

$50,000

$60,000

$70,000

$80,000

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



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

9/5/2008 7:16

Most 
Current
Date

Prior 
Week's
Date


