
Point 1. Why cant this be done with Open Interest? 

Point 2. 

Currently I am running a live simulated portfolio (more than 20 markets) with the following contract 

roll settings 

 

 

 

BUT (and I don’t have the screenshot for this) I actually had to go to the RB chart in the chartbook to 

see a message that the contract needs to be rolled over so it had not happened automatically. In 

case this happens frequently it is an issue  

I don’t know why a daily contract roll cannot be done by a futures data provider like Denali – which, 

while not identical looks like the one below 

 

 

 


