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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 ^ 67,068 79,414 (12,346) 195,654 100,746 94,908 1,386,915 1,469,477 (82,562) Crude Oil
Heating Oil 30,598 26,392 4,206 23,027 15,251 7,776 157,935 169,918 (11,983) Heating Oil

Unleaded Gas 16,903 15,408 1,495 48,574 8,049 40,525 107,765 149,783 (42,018) Unleaded Gas
Natural Gas 80,587 40,292 40,295 98,814 242,609 (143,795) 452,549 349,048 103,501 Natural Gas

^ Light Sweet

As of Sml Spec Lrg Spec Comm
11/18/2008 Net Net Net

Crude Oil (17,256) 84,101 (66,845)
Heating Oil 2,939 (27,924) 24,985
Unleaded Gas (38,364) 184,384 (146,019)
Natural Gas 52,641 (238,703) 186,063
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CME: Treasury Futures Pg 2

Long Short Net Long Short Net Long Short Net
ZF 192,190 215,553 (23,363) 328,667 164,643 164,024 819,069 959,730 (140,661) ZF
ZN 262,494 311,494 (49,000) 179,589 100,467 79,122 1,009,443 1,039,566 (30,123) ZN
ZB 108,696 165,915 (57,219) 57,952 139,188 (81,236) 632,155 493,699 138,456 ZB

As of Sml Spec Lrg Spec Comm

11/18/2008 Net Net Net

ZF 9,394 (58,499) 49,105

ZN 11,532 43,481 (55,015)

ZB (4,243) 13,467 (9,224)
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Current Positions

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

Date Total O.I.
6/3/2008 21,184,002

6/10/2008 21,349,326
Long Short Net Long Short Net Long Short Net 6/17/2008 18,821,063
940,641 827,301 113,340 832,501 382,990 449,511 8,307,797 8,870,647 (562,850) 6/24/2008 19,568,636

7/1/2008 20,166,373
7/8/2008 20,819,989

As of Sm Spec Lg Spec Commrcl 7/15/2008 21,083,764
11/18/2008 (42,778) (118,544) 161,322 7/22/2008 20,720,384

7/29/2008 20,775,687
8/5/2008 20,940,673

8/12/2008 21,505,499
8/19/2008 21,644,124
8/26/2008 21,564,056

9/2/2008 21,823,622
9/9/2008 22,016,222

9/16/2008 19,740,627
9/23/2008 18,162,093
9/30/2008 18,354,501
10/7/2008 19,858,978

10/14/2008 19,350,280
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 0

12/2/2008 0
12/9/2008 0

12/16/2008 0
12/23/2008 0
12/30/2008 0
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ED Total Open Interest
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Dealers: Total Securities Owned - GSE and Govs All dates are 'as of'. Pg 4
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Total US Government Total Securities: Coupons ‐ ($mln)
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Fed Agency & GSE Total Securities: Coupons ‐ ($mln)
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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 6
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Total Corporate Securities ‐ ($mln)
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Total Mortgage Position ‐ ($mln)
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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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Most 
Current
Date

Prior 
Week's
Date


