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Record Open Interest in WTI Crude Oil Calendar Spread Options as 
12-month Crude Oil Contango  Reverses Flattening Trend 
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WTI Contango Shift Increases Calendar Spread Options Open Interest 

12 Mo Contango WA + 7A OICSO OI 



© 2015 CME Group. All rights reserved.  

0%

10%

20%

30%

40%

50%

60%

70%

0

20

40

60

80

100

120

140

30
 D

ay
 Im

pl
ie

d 
Vo

la
til

ity
 

Av
er

ag
e 

D
ai

ly
 V

ol
um

e 
(0

00
s)

 

Electronic ADV ClearPort ADV 30 Day Implied Volatility
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Nat Gas Options Volume vs. 30 Day Implied Volatility and Futures Prices 
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Nat Gas Options Volume at Two Year High Amid Rising Prices 
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Record Electronic Trading Drove NG Futures Volume to a 2-Year High 
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Nat Gas Futures (NG) Volume and Electronic Percentage  
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