
The Morning Email: Commitment of Traders (CoT) & Dealer Positions (DP)

Table of Contents
Pg 1 NYMEX: Energy Complex

Pg 2 CME: Treasury Futures

Pg 3 CME: Eurodollars

Pg 4 Dealers: Total Securities Owned - GSE and Govs

Pg 5 Dealers: Treasury Coupon Positions by Maturity

Pg 6 Dealers: Total Corporate & Mortgage-backed Securitites Owned

Pg 7 CIT Positions

Central Time
7/9/2009 5:42

g

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 ^ 116,407 101,705 14,702 202,172 101,151 101,021 1,336,821 1,452,544 (115,723) Crude Oil
Heating Oil 45,550 32,229 13,321 39,867 7,923 31,944 175,324 220,590 (45,266) Heating Oil

Unleaded Gas 18,622 14,489 4,133 61,501 10,352 51,149 121,557 176,841 (55,284) Unleaded Gas
Natural Gas 91,079 47,800 43,279 157,057 225,167 (68,110) 363,162 338,331 24,831 Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
6/30/2009 Net Net Net

Crude Oil (2,365) 71,130 (68,765)
Heating Oil 8,451 (23,741) 15,288
Unleaded Gas (44,181) 118,374 (74,195)
Natural Gas 28,577 (169,131) 140,554

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 187,513 194,837 (7,324) 75,703 116,360 (40,657) 524,144 476,163 47,981 ZF
ZN 251,443 305,709 (54,266) 92,326 194,935 (102,609) 821,809 664,934 156,875 ZN
ZB 114,352 141,693 (27,341) 72,146 151,156 (79,010) 553,743 447,391 106,352 ZB

As of Sml Spec Lrg Spec Comm

6/30/2009 Net Net Net

ZF 17,599 (5,091) (12,507)

ZN (12,290) (15,159) 27,449

ZB (9,445) 751 8,694

Week over Week Change 

7/9/2009 5:42

Current Positions

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

Date Total O.I.
12/30/2008 16,692,040

1/6/2009 16,353,766
Long Short Net Long Short Net Long Short Net 1/13/2009 17,017,481
973,969 951,618 22,351 745,357 210,847 534,510 5,830,456 6,387,216 (470,107) 1/20/2009 16,856,304

1/27/2009 16,457,134
2/3/2009 16,535,902

As of Sm Spec Lg Spec Commrcl 2/10/2009 16,891,000
6/30/2009 5,904 80,852 (86,653) 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 14,657,253

4/7/2009 14,384,480
4/14/2009 14,314,271

Current Positions
Small Spec Large Spec Commercials

Week over Week Change 
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ED Total Open Interest

4/14/2009 14,314,271
4/21/2009 14,383,122
4/28/2009 15,165,072

5/5/2009 15,434,647
5/12/2009 16,042,275
5/19/2009 16,320,053
5/26/2009 16,585,652

6/2/2009 16,909,646
6/9/2009 16,860,908

6/16/2009 14,144,586
6/23/2009 14,773,010
6/30/2009 15,099,463

7/7/2009 0
7/14/2009 0
7/21/2009 0
7/28/2009 0

8/4/2009 0
8/11/2009 0

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

10

11

12

13

14

15

16



Dealers: Total Securities Owned - GSE and Govs All dates are 'as of'. Pg 47/9/2009 5:42
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Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.

7/9/2009 5:42
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Dealers: Total Corporate & Mortgage-backed Securitites Owned All dates are 'as of'. Pg 67/9/2009 5:42
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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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