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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 ^ 93,967 105,763 (11,796) 241,847 109,781 132,066 1,545,229 1,665,498 (120,269) Crude Oil
Heating Oil 39,605 29,883 9,722 25,202 16,467 8,735 163,472 181,929 (18,457) Heating Oil

Unleaded Gas 19,006 14,277 4,729 49,838 3,460 46,378 112,444 163,552 (51,108) Unleaded Gas
Natural Gas 84,191 45,325 38,866 131,117 192,020 (60,903) 375,739 353,702 22,037 Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
1/27/2009 Net Net Net

Crude Oil (22,538) 126,045 (103,506)
Heating Oil 4,927 (41,154) 36,227
Unleaded Gas (31,626) 104,136 (72,512)
Natural Gas 50,662 (192,969) 142,306
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Week over Week Change 

Current Positions
Small Spec Large Spec Commercials (Hedgers)
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CME: Treasury Futures Pg 2

Long Short Net Long Short Net Long Short Net
ZF 180,109 183,312 (3,203) 71,340 133,826 (62,486) 709,698 644,009 65,689 ZF
ZN 214,367 286,145 (71,778) 123,334 109,209 14,125 853,757 796,105 57,652 ZN
ZB 120,883 162,111 (41,228) 40,800 121,233 (80,433) 600,199 478,538 121,661 ZB

As of Sml Spec Lrg Spec Comm

1/27/2009 Net Net Net

ZF (8,666) 8,789 (123)

ZN 5,715 6,819 (12,534)

ZB 2,185 14,131 (16,316)
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Current Positions

Small Spec Large Spec Commercials (Hedgers)

Week over Week Change 
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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
943,574 748,820 194,754 628,288 396,445 231,843 6,656,705 7,083,302 (426,597) 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
1/27/2009 (2,383) (138,089) 140,472 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 0
2/10/2009 0
2/17/2009 0
2/24/2009 0

3/3/2009 0
3/10/2009 0
3/17/2009 0
3/24/2009 0
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 42/3/2009 5:55
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Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.

2/3/2009 5:55

$10,000 

$20,000 

$30,000 

$40,000 

$50,000 

T‐Bills Due <= 3yrs Due >= 3yrs <=6yrs Due >6yrs <=11yrs Due >11yrs

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

($50,000)

($40,000)

($30,000)

($20,000)

($10,000)

$0 

1/
2/
20
08

2/
2/
20
08

3/
2/
20
08

4/
2/
20
08

5/
2/
20
08

6/
2/
20
08

7/
2/
20
08

8/
2/
20
08

9/
2/
20
08

10
/2
/2
00
8

11
/2
/2
00
8

12
/2
/2
00
8

1/
2/
20
09



Dealers: Total Corporate & Mortgage-backed Securitites Owned All dates are 'as of'. Pg 62/3/2009 5:55
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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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