(US) Treasury Bond - Net Commitments of Traders
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-- Large Speculators -- ---- Commercial ----- -- Small Speculators -- Open
Long Short  Bullish Long Short  Bullish Long Short  Bullish Interest
11/4/97 78,822 60,129 57% 442,271 485,209 48% 122,552 98,307 55% 643,645
11/18/97 83,125 49,839 62% 430,246 491,700 47% 125,906 97,688 56% 639,277
12/2/97 120,760 59,326 67% 446,025 539,669 45% 109,986 77,776 59% 676,771
12/16/97 124,811 47,619 2% 496,563 610,845 45% 119,821 82,731 59% 741,195
12/30/97 116,757 57,822 67% 490,506 566,631 46% 95,393 78,203 55% 702,656



