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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 ^ 79,528 77,683 1,845 208,006 118,298 89,708 1,524,386 1,615,939 (91,553) Crude Oil
Heating Oil 45,034 33,272 11,762 29,472 18,148 11,324 177,490 200,576 (23,086) Heating Oil

Unleaded Gas 22,105 16,438 5,667 57,903 5,898 52,005 129,028 186,701 (57,673) Unleaded Gas
Natural Gas 82,531 42,457 40,074 146,392 158,825 (12,433) 323,940 351,580 (27,640) Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
3/17/2009 Net Net Net

Crude Oil (8,310) 79,986 (71,677)
Heating Oil 9,055 (38,784) 29,730
Unleaded Gas (31,050) 69,574 (38,525)
Natural Gas 38,229 (102,141) 63,913
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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 164,542 162,713 1,829 97,524 78,029 19,495 634,448 655,772 (21,324) ZF
ZN 231,162 243,172 (12,010) 75,331 149,870 (74,539) 856,493 769,943 86,550 ZN
ZB 119,004 158,513 (39,509) 37,903 138,666 (100,763) 591,018 450,746 140,272 ZB

As of Sml Spec Lrg Spec Comm

3/17/2009 Net Net Net

ZF (5,601) (16,167) 21,769

ZN 18,107 (14,543) (3,563)

ZB 9,902 1,191 (11,094)
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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
814,840 818,870 (4,030) 448,768 258,581 190,187 5,453,805 5,639,963 (186,158) 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
3/17/2009 (29,151) 131,899 (102,749) 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 

3/25/2009 5:58

22

24

M
ill

io
ns

ED Total Open Interest

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 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 43/25/2009 5:58
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Dealers: Treasury Coupon Positions by Maturity Pg 5

All dates are 'as of'.

3/25/2009 5:58

$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 63/25/2009 5:58
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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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