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. Front-Month Roll on Volume

Crude Oil Futures Contracts
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111 Crude Oil Futures Contracts: Front-Month Roll on Volume, Crude Oil spot (red hairline) 111

111 Crude Oil Futures Contracts: Front-Month Roll on Volume, Crude Oil spot (red hairline) 111

111 Crude Oil Futures Contracts: Front-Month Roll on Volume, Crude Oil spot (red hairline) 111

111 Crude Oil Futures Contracts: Front-Month Roll on Volume, Crude Oil spot (red hairline) 111

111 Crude Oil Futures Contracts: Front-Month Roll on Volume, Crude Oil spot (red hairline) 711

111 Crude Oil Futures Contracts: Front-Month Roll on Volume, Crude Oil spot (red hairline) 711

111 Crude Oil Futures Contracts: Front-Month Roll on Volume, Crude Oil spot (red hairline) 711

111 Crude Oil Futures Contracts: Front-Month Roll on Volume, Crude Oil spot (red hairline) 111

10000000
- 1000000

(saul| p1jos Ag umoys)

(oeos

Bo|) 1saia1u| uado

100000
10000
1000
100

10

(.

LN T

i

OO0

"

i

i

fl

M ‘! \‘H”

=

[ —
=
5

=
[
C—
=

1

Il

| I |

f

il

1!

Y

My

WT [

i vmw‘w

ol

o

—i

1

111 Volume and Open Interest (colors match contract colors above) 111
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111 Volume and Open Interest (colors match contract colors above) 111
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111 US Prime Rate (blue), 5-Year Treasury (pink), LIBOR (green) 1, (orange) 3, (red) 6, (borown) 12 month 111

111 US Prime Rate (blue), 5-Year Treasury (pink), LIBOR (green) 1, (orange) 3, (red) 6, (brown) 12 month 111

111 US Prime Rate (blue), 5-Year Treasury (pink), LIBOR (green) 1, (orange) 3, (red) 6, (brown) 12 month 111

111 US Prime Rate (blue), 5-Year Treasury (pink), LIBOR (green) 1, (orange) 3, (red) 6, (brown) 12 month 111

CONFIDENTIAL and PROPRIETARY INFORMATION of SUMMA MANAGEMENT LLC

111 US Prime Rate (blue), 5-Year Treasury (pink), LIBOR (green) 1, (orange) 3, (red) 6, (brown) 12 month 111

111 US Prime Rate (blue), 5-Year Treasury (pink), LIBOR (green) 1, (orange) 3, (red) 6, (brown) 12 month 111

111 US Prime Rate (blue), 5-Year Treasury (pink), LIBOR (green) 1, (orange) 3, (red) 6, (borown) 12 month 111

111 US Prime Rate (blue), 5-Year Treasury (pink), LIBOR (green) 1, (orange) 3, (red) 6, (borown) 12 month 111

Crude Oil_Front-Volume-Roll rev 83.xls



