
Crude Oil Futures Contracts:  Front-Month Roll on Volume
Printed:  2/17/2016

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

↑↑↑ Volume and Open Interest (colors match contract colors above) ↑↑↑ ↑↑↑ Volume and Open Interest (colors match contract colors above) ↑↑↑ ↑↑↑ Volume and Open Interest (colors match contract colors above) ↑↑↑ ↑↑↑ Volume and Open Interest (colors match contract colors above) ↑↑↑ ↑↑↑ Volume and Open Interest (colors match contract colors above) ↑↑↑ ↑↑↑ Volume and Open Interest (colors match contract colors above) ↑↑↑ ↑↑↑ Volume and Open Interest (colors match contract colors above) ↑↑↑ ↑↑↑ Volume and Open Interest (colors match contract colors above) ↑↑↑

↑↑↑ Thomson Reuters/ Jefferies CRB (Commodities) Index (spot) (pink), S&P 500 (blue) ↑↑↑ ↑↑↑ Thomson Reuters/ Jefferies CRB (Commodities) Index (spot) (pink), S&P 500 (blue) ↑↑↑ ↑↑↑ Thomson Reuters/ Jefferies CRB (Commodities) Index (spot) (pink), S&P 500 (blue) ↑↑↑ ↑↑↑ Thomson Reuters/ Jefferies CRB (Commodities) Index (spot) (pink), S&P 500 (blue) ↑↑↑ ↑↑↑ Thomson Reuters/ Jefferies CRB (Commodities) Index (spot) (pink), S&P 500 (blue) ↑↑↑ ↑↑↑ Thomson Reuters/ Jefferies CRB (Commodities) Index (spot) (pink), S&P 500 (blue) ↑↑↑ ↑↑↑ Thomson Reuters/ Jefferies CRB (Commodities) Index (spot) (pink), S&P 500 (blue) ↑↑↑ ↑↑↑ Thomson Reuters/ Jefferies CRB (Commodities) Index (spot) (pink), S&P 500 (blue) ↑↑↑

↑↑↑ S&P 500 Volume (blue), Recession (grey) ↑↑↑ ↑↑↑ S&P 500 Volume (blue), Recession (grey) ↑↑↑ ↑↑↑ S&P 500 Volume (blue), Recession (grey) ↑↑↑ ↑↑↑ S&P 500 Volume (blue), Recession (grey) ↑↑↑ ↑↑↑ S&P 500 Volume (blue), Recession (grey) ↑↑↑ ↑↑↑ S&P 500 Volume (blue), Recession (grey) ↑↑↑ ↑↑↑ S&P 500 Volume (blue), Recession (grey) ↑↑↑ ↑↑↑ S&P 500 Volume (blue), Recession (grey) ↑↑↑

↑↑↑ US$ Index (spot) (blue); Bond Indices:  AGG Aggregate (pink), Dow Jones Corporate (green) ↑↑↑ ↑↑↑ US$ Index (spot) (blue); Bond Indices:  AGG Aggregate (pink), Dow Jones Corporate (green) ↑↑↑ ↑↑↑ US$ Index (spot) (blue); Bond Indices:  AGG Aggregate (pink), Dow Jones Corporate (green) ↑↑↑ ↑↑↑ US$ Index (spot) (blue); Bond Indices:  AGG Aggregate (pink), Dow Jones Corporate (green) ↑↑↑ ↑↑↑ US$ Index (spot) (blue); Bond Indices:  AGG Aggregate (pink), Dow Jones Corporate (green) ↑↑↑ ↑↑↑ US$ Index (spot) (blue); Bond Indices:  AGG Aggregate (pink), Dow Jones Corporate (green) ↑↑↑ ↑↑↑ US$ Index (spot) (blue); Bond Indices:  AGG Aggregate (pink), Dow Jones Corporate (green) ↑↑↑ ↑↑↑ US$ Index (spot) (blue); Bond Indices:  AGG Aggregate (pink), Dow Jones Corporate (green) ↑↑↑

↑↑↑ Crude Oil Worldwide Production (blue), Consumption (pink) ↑↑↑ ↑↑↑ Crude Oil Worldwide Production (blue), Consumption (pink) ↑↑↑ ↑↑↑ Crude Oil Worldwide Production (blue), Consumption (pink) ↑↑↑ ↑↑↑ Crude Oil Worldwide Production (blue), Consumption (pink) ↑↑↑ ↑↑↑ Crude Oil Worldwide Production (blue), Consumption (pink) ↑↑↑ ↑↑↑ Crude Oil Worldwide Production (blue), Consumption (pink) ↑↑↑ ↑↑↑ Crude Oil Worldwide Production (blue), Consumption (pink) ↑↑↑ ↑↑↑ Crude Oil Worldwide Production (blue), Consumption (pink) ↑↑↑

↑↑↑ Margin Requirements:  Speculators Initial (blue), Hedge Initial & Speculators + Hedge Maintenance (pink) ↑↑↑ ↑↑↑ Margin Requirements:  Speculators Initial (blue), Hedge Initial & Speculators + Hedge Maintenance (pink) ↑↑↑ ↑↑↑ Margin Requirements:  Speculators Initial (blue), Hedge Initial & Speculators + Hedge Maintenance (pink) ↑↑↑ ↑↑↑ Margin Requirements:  Speculators Initial (blue), Hedge Initial & Speculators + Hedge Maintenance (pink) ↑↑↑ ↑↑↑ Margin Requirements:  Speculators Initial (blue), Hedge Initial & Speculators + Hedge Maintenance (pink) ↑↑↑ ↑↑↑ Margin Requirements:  Speculators Initial (blue), Hedge Initial & Speculators + Hedge Maintenance (pink) ↑↑↑ ↑↑↑ Margin Requirements:  Speculators Initial (blue), Hedge Initial & Speculators + Hedge Maintenance (pink) ↑↑↑ ↑↑↑ Margin Requirements:  Speculators Initial (blue), Hedge Initial & Speculators + Hedge Maintenance (pink) ↑↑↑

↑↑↑ Inflation Rate ↑↑↑ ↑↑↑ Inflation Rate ↑↑↑ ↑↑↑ Inflation Rate ↑↑↑ ↑↑↑ Inflation Rate ↑↑↑ ↑↑↑ Inflation Rate ↑↑↑ ↑↑↑ Inflation Rate ↑↑↑ ↑↑↑ Inflation Rate ↑↑↑ ↑↑↑ Inflation Rate ↑↑↑

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