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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 ^ 73,412 69,600 3,812 200,473 100,450 100,023 1,504,749 1,608,585 (103,836) Crude Oil
Heating Oil 47,549 33,504 14,045 32,743 13,315 19,428 174,709 208,181 (33,472) Heating Oil

Unleaded Gas 22,244 16,785 5,459 62,888 5,688 57,200 130,112 192,770 (62,658) Unleaded Gas
Natural Gas 87,029 35,932 51,097 129,293 171,177 (41,884) 333,395 342,608 (9,213) Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
3/26/2009 Net Net Net

Crude Oil (7,950) 88,699 (80,750)
Heating Oil 8,378 (32,577) 24,201
Unleaded Gas (34,615) 69,633 (35,018)
Natural Gas 47,285 (141,907) 94,623

Small Spec Large Spec Commercials (Hedgers)
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Week over Week Change 

Current Positions
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CME: Treasury Futures Pg 2

Long Short Net Long Short Net Long Short Net
ZF 185,757 161,216 24,541 106,491 78,248 28,243 622,694 675,478 (52,784) ZF
ZN 264,064 264,120 (56) 93,538 118,153 (24,615) 934,545 909,875 24,670 ZN
ZB 119,022 140,598 (21,576) 47,118 134,659 (87,541) 593,675 484,558 109,117 ZB

As of Sml Spec Lrg Spec Comm

3/26/2009 Net Net Net

ZF 22,712 8,748 (31,460)

ZN 11,954 49,924 (61,880)

ZB 17,933 13,222 (31,155)

Week over Week Change 

4/2/2009 6:01

Current Positions

Small Spec Large Spec Commercials (Hedgers)
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CME: Eurodollars Pg 3

Date Total O.I.
9/2/2008 21,823,622
9/9/2008 22,016,222

Long Short Net Long Short Net Long Short Net 9/16/2008 19,740,627
907,647 775,231 132,416 577,418 259,924 317,494 5,551,560 6,001,470 (449,910) 9/23/2008 18,162,093

9/30/2008 18,354,501
10/7/2008 19,858,978

As of Sm Spec Lg Spec Commrcl 10/14/2008 19,350,280
3/26/2009 136,446 127,307 (263,752) 10/21/2008 19,668,213

10/28/2008 19,408,426
11/4/2008 19,775,814

11/11/2008 20,306,045
11/18/2008 20,161,877
11/25/2008 20,573,000

12/2/2008 20,389,053
12/9/2008 20,341,452

12/16/2008 16,746,217

Current Positions
Small Spec Large Spec Commercials

Week over Week Change 
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12/16/2008 16,746,217
12/23/2008 16,398,154
12/30/2008 16,692,040

1/6/2009 16,353,766
1/13/2009 17,017,481
1/20/2009 16,856,304
1/27/2009 16,457,134

2/3/2009 16,535,902
2/10/2009 16,891,000
2/17/2009 16,931,894
2/24/2009 17,032,099

3/3/2009 17,094,554
3/10/2009 16,698,308
3/17/2009 13,434,827
3/24/2009 14,073,250
3/31/2009 0

4/7/2009 0
4/14/2009 0
4/21/2009 0
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Dealers: Total Securities Owned - GSE and Govs All dates are 'as of'. Pg 44/2/2009 6:01
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Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.

4/2/2009 6:01
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Dealers: Total Corporate & Mortgage-backed Securitites Owned All dates are 'as of'. Pg 64/2/2009 6:01

$0 

$50,000 

$100,000 

$150,000 

$200,000 

$250,000 

$300,000 

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

Ja
n/
09

Total Corporate Securities ‐ ($mln)

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

J F M A M J J

A S O N D J

$0 
$10,000 
$20,000 
$30,000 
$40,000 
$50,000 
$60,000 
$70,000 
$80,000 
$90,000 
$100,000 

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

Ja
n/
09

Total Mortgage Position ‐ ($mln)



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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