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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 ^ 88,789 100,461 (11,672) 197,124 122,837 74,287 1,308,283 1,370,898 (62,615) Crude Oil
Heating Oil 41,531 32,886 8,645 24,213 13,143 11,070 128,772 148,486 (19,714) Heating Oil

Unleaded Gas 21,456 16,542 4,914 56,540 10,218 46,322 122,965 174,202 (51,237) Unleaded Gas
Natural Gas 87,231 41,133 46,098 206,637 396,520 (189,883) 508,937 365,151 143,786 Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
9/5/2008 Net Net Net

Crude Oil (19,357) 63,898 (44,540)
Heating Oil 5,561 (33,924) 28,363
Unleaded Gas (43,339) 276,651 (233,314)
Natural Gas 57,770 (264,170) 206,401
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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 248,131 242,656 5,475 447,225 198,889 248,336 906,594 1,160,405 (253,811) ZF
ZN 331,746 393,417 (61,671) 287,667 244,242 43,425 1,247,724 1,229,477 18,247 ZN
ZB 154,195 192,789 (38,594) 123,914 174,676 (50,762) 663,913 574,558 89,355 ZB

As of Sml Spec Lrg Spec Comm

9/5/2008 Net Net Net

ZF (12,595) (15,884) 28,477

ZN (36,045) 36,476 (430)

ZB 2,377 4,992 (7,370)

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

Week over Week Change 
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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
1,131,681 999,537 132,144 1,032,952 354,242 678,710 8,747,178 9,558,032 (810,854)

As of Sm Spec Lg Spec Commrcl
9/5/2008 42,312 10,572 (52,884)
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Current Positions
Small Spec Large Spec Commercials

Week over Week Change 
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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
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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


