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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 ^ 94,913 80,758 14,155 191,960 93,064 98,896 1,320,057 1,433,108 (113,051) Crude Oil
Heating Oil 50,918 33,851 17,067 38,111 8,220 29,891 177,291 224,249 (46,958) Heating Oil

Unleaded Gas 22,515 17,645 4,870 65,125 9,440 55,685 135,784 196,338 (60,554) Unleaded Gas
Natural Gas 92,993 44,679 48,314 137,762 204,987 (67,225) 360,639 341,728 18,911 Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
6/23/2009 Net Net Net

Crude Oil (2,915) 69,978 (67,063)
Heating Oil 10,023 (33,005) 22,982
Unleaded Gas (45,931) 141,297 (95,366)
Natural Gas 34,159 (166,121) 131,962
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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 174,536 199,459 (24,923) 85,566 121,132 (35,566) 560,890 500,402 60,488 ZF
ZN 277,803 319,779 (41,976) 79,954 167,404 (87,450) 906,777 777,351 129,426 ZN
ZB 127,662 145,558 (17,896) 69,022 148,783 (79,761) 566,565 468,907 97,658 ZB

As of Sml Spec Lrg Spec Comm

6/23/2009 Net Net Net

ZF 8,895 (21,864) 12,968

ZN (19,138) 11,127 8,008

ZB 148 5,386 (5,533)
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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.
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
969,677 953,230 16,447 673,999 220,341 453,658 5,742,828 6,212,935 (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
6/23/2009 17,080 65,628 (82,710) 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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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 0

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

8/4/2009 0
8/11/2009 0
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Dealers: Total Securities Owned - GSE and Govs All dates are 'as of'. Pg 46/30/2009 5:44

($150,000)

($100,000)

($50,000)

$0 

$50,000 

$100,000 

$150,000 

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

Fe
b/
09

M
ar
/0
9

A
pr
/0
9

M
ay
/0
9

Ju
n/
09

Total US Government Total Securities: Coupons ‐ ($mln)

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

$0 
$20,000 
$40,000 
$60,000 
$80,000 
$100,000 
$120,000 
$140,000 
$160,000 
$180,000 
$200,000 

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

Fe
b/
09

M
ar
/0
9

A
pr
/0
9

M
ay
/0
9

Ju
n/
09

Fed Agency & GSE Total Securities: Coupons ‐ ($mln)



Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.
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Dealers: Total Corporate & Mortgage-backed Securitites Owned All dates are 'as of'. Pg 66/30/2009 5:44
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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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