Description on how to download Historical Daily Continuous Futures Data from Quandl:
Data are provided for free by Quandl. 
Continuous contracts for all 600 futures on Quandl with 50 years history, built on top of raw data from CME, ICE, LIFFE, etc. and curated by the Quandl community are available on https://www.quandl.com/data/CHRIS-Wiki-Continuous-Futures.

You will need to get authenticated by signing up for a free Quandl account and getting your personal API Key here.

A list of all available free contracts, codes and maximum depths is available here as a .csv file.

Below example shows how to download front-month (contract #1) Brent Crude Futures continuous contract from oldest available date of 1993-03-17 to the present day. Note that you can specify an earlier start_date and future end_date, or any shorter date range.
https://www.quandl.com/api/v3/datasets/CHRIS/ICE_B1.json?start_date=1990-01-02&end_date=2018-12-30&api_key=<Your-Personal-API-Key>  
Set-up:

1. Copy the following line and append to your existing “mywebserver.txt. Substitute <Your-Personal-API-Key> . As the data formats on Quandl Wifki continuous futures websites are different for different exchanges, we will need several portfolios and slightly different fmt files.
Quandl_CME_D,https://www.quandl.com/api/v3/datasets/CHRIS/SSSS.json?start_date=yy4y-mm1m-dddd&end_date=YY4Y-MM1M-DDDD&api_key= <Your-Personal-API-Key> ,D2,Quandl_Futures_CME_ICE_D2.fmt
Quandl_ICE_D,https://www.quandl.com/api/v3/datasets/CHRIS/SSSS.json?start_date=yy4y-mm1m-dddd&end_date=YY4Y-MM1M-DDDD&api_key= <Your-Personal-API-Key> ,D2,Quandl_Futures_CME_ICE_D2.fmt
Quandl_EUREX_D,https://www.quandl.com/api/v3/datasets/CHRIS/SSSS.json?start_date=yy4y-mm1m-dddd&end_date=YY4Y-MM1M-DDDD&api_key= <Your-Personal-API-Key> ,D2,Quandl_Futures_EUREX_LIFFE_MCX_MGEX_TFX_D2.fmt
Quandl_LIFFE_D,https://www.quandl.com/api/v3/datasets/CHRIS/SSSS.json?start_date=yy4y-mm1m-dddd&end_date=YY4Y-MM1M-DDDD&api_key= <Your-Personal-API-Key> ,D2,Quandl_Futures_EUREX_LIFFE_MCX_MGEX_TFX_D2.fmt
Quandl_MCX_D,https://www.quandl.com/api/v3/datasets/CHRIS/SSSS.json?start_date=yy4y-mm1m-dddd&end_date=YY4Y-MM1M-DDDD&api_key= <Your-Personal-API-Key> ,D2,Quandl_Futures_EUREX_LIFFE_MCX_MGEX_TFX_D2.fmt
Quandl_MGEX_D,https://www.quandl.com/api/v3/datasets/CHRIS/SSSS.json?start_date=yy4y-mm1m-dddd&end_date=YY4Y-MM1M-DDDD&api_key= <Your-Personal-API-Key> ,D2,Quandl_Futures_EUREX_LIFFE_MCX_MGEX_TFX_D2.fmt
Quandl_TFX_D,https://www.quandl.com/api/v3/datasets/CHRIS/SSSS.json?start_date=yy4y-mm1m-dddd&end_date=YY4Y-MM1M-DDDD&api_key= <Your-Personal-API-Key> ,D2,Quandl_Futures_EUREX_LIFFE_MCX_MGEX_TFX_D2.fmt
Quandl_SGX_D,https://www.quandl.com/api/v3/datasets/CHRIS/SSSS.json?start_date=yy4y-mm1m-dddd&end_date=YY4Y-MM1M-DDDD&api_key= <Your-Personal-API-Key> ,D2,Quandl_Futures_SGX_D2.fmt
Quandl_CBOE_D,https://www.quandl.com/api/v3/datasets/CHRIS/SSSS.json?start_date=yy4y-mm1m-dddd&end_date=YY4Y-MM1M-DDDD&api_key= <Your-Personal-API-Key> ,D2,Quandl_Futures_CBOE_D2.fmt
2. Copy the supplied “Quandl_Futures_D2.fmt” file to the “fmt” subfolder under the Data File Location (indicated on the Preference screen).
3. Set up your portfolio “Quandl_Futures_D.tic”. Note that you can check the contract symbols here and/or search/confirm the time-series here. Do not forget to include the contract number as the last digit of the symbol. You may use ‘1’ for the front-month contract, and if no data, use other contract numbers.
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