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Contango, Backwardation e Roll Yield

é )
94,00
4_’/ Positivo
92,00 -
90,00 -
88,00 -
/

86,00

2t 00 /_/
('_
82,00 | N

80,00 T T T T T T T T T
mar-12 set-12 mar-13 set-13 mar-14 set-14 mar-15 set-15 mar-16 set-16
\_ J

W 2




Curva forward Petrolio

Curva forward Petrolio WTI
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Fonte: Elaborazione Mazziero Research su dati CME Group
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Curva forward Gas Naturale

Curva forward Gas Naturale
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