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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 ^ 71,487 87,193 (15,706) 198,256 120,490 77,766 1,302,831 1,364,892 (62,061) Crude Oil
Heating Oil 35,499 28,745 6,754 20,005 12,364 7,641 135,797 150,193 (14,396) Heating Oil

Unleaded Gas 19,420 18,123 1,297 42,135 16,162 25,973 127,830 155,100 (27,270) Unleaded Gas
Natural Gas 81,729 38,966 42,763 202,930 418,877 (215,947) 511,833 338,650 173,183 Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
9/23/2008 Net Net Net

Crude Oil (21,917) 66,372 (44,457)
Heating Oil 1,135 (28,153) 27,016
Unleaded Gas (42,128) 207,267 (165,140)
Natural Gas 58,469 (293,713) 235,244
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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 208,520 227,493 (18,973) 427,820 155,716 272,104 826,134 1,079,265 (253,131) ZF
ZN 305,371 366,127 (60,756) 220,480 222,953 (2,473) 1,315,651 1,252,422 63,229 ZN
ZB 136,431 167,723 (31,292) 80,693 175,180 (94,487) 674,846 549,068 125,778 ZB

As of Sml Spec Lrg Spec Comm

9/23/2008 Net Net Net

ZF (24,120) 61,199 (37,079)

ZN (12,354) (35,890) 48,244

ZB 26,945 (27,084) 138
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CME: Eurodollars Pg 3

Long Short Net Long Short Net Long Short Net
990,305 900,667 89,638 742,814 388,207 354,607 7,347,928 7,792,172 (444,244)

As of Sm Spec Lg Spec Commrcl
9/23/2008 (65,030) (308,738) 373,768

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 0
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
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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)

$0

$50,000

$100,000

$150,000

$200,000

$250,000

$300,000

$350,000

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

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


