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Roll: Historical Average vs. Jun14/Sep14  

 
The historic average is based on the average of the Dec 2008 through Mar 2014 rolls. 
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Jun/Sep    
Roll % 

Average  
Roll % 

 06/02/14 1.12 1.16 

 06/03/14     1.14 1.34 

 06/04/14     1.23 1.48 

 06/05/14     1.33 1.72 

 06/06/14     1.44 2.07 

 06/09/14     2.08 2.70 

 06/10/14     3.26 4.69 

 06/11/14     8.72 11.86 

 06/12/14   28.29 27.92 

  06/13/14   43.46 41.47 

 06/16/14   59.79 57.92 

 06/17/14   71.56 72.02 

 06/18/14   79.90 79.90 

 06/19/14   82.64 82.61 

Russell 
2000 

Volume Open 
Interest 

Change 
in OI 

Jun  2014   18,225   63,798      -9,339 

Sep  2014 119,501 301,400      12,171 

Dec  2014            0            0               0 

Mar  2015            0     2,343                 776 

       Total 138,502 367,541       3,608   
13,164 

 

 

 
 




