
Henry Hub natural gas price and
NYMEX 68% confidence intervals 

January 2007 – October 2009 

Short-Term Energy Outlook

Note: Confidence intervals for the following charts were created using options market data on 
the dates that previous Short-Term Energy Outlook forecasts were set.
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, January 4, 2007
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2

Past Henry Hub Price and 68% NYMEX 
Confidence Interval, February 1, 2007
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, March 1, 2007
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4

Past Henry Hub Price and 68% NYMEX 
Confidence Interval, April 5, 2007
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, May 3, 2007
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6

Past Henry Hub Price and 68% NYMEX 
Confidence Interval, June 7, 2007
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, July 5, 2007

$0

$5

$10

$15

$20

$25

Jan-06 Jul-06 Jan-07 Jul-07 Jan-08 Jul-08 Jan-09 Jul-09



8

Past Henry Hub Price and 68% NYMEX 
Confidence Interval, August 2, 2007
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, September 6, 2007
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, October 4, 2007
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11

Past Henry Hub Price and 68% NYMEX 
Confidence Interval, November 1, 2007

$0

$5

$10

$15

$20

$25

Jan-06 Jul-06 Jan-07 Jul-07 Jan-08 Jul-08 Jan-09 Jul-09



12

Past Henry Hub Price and 68% NYMEX 
Confidence Interval, December 6, 2007
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, January 3, 2008

$0

$5

$10

$15

$20

$25

Jan-06 Jul-06 Jan-07 Jul-07 Jan-08 Jul-08 Jan-09 Jul-09



14

Past Henry Hub Price and 68% NYMEX 
Confidence Interval, February 7, 2008
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, March 6, 2008
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, April 3, 2008
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, May 1, 2008
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, June 5, 2008
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, July 3, 2008
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, August 7, 2008
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, September 4, 2008
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, October 2, 2008
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, November 6, 2008

$0

$5

$10

$15

$20

$25

Jan-06 Jul-06 Jan-07 Jul-07 Jan-08 Jul-08 Jan-09 Jul-09



24

Past Henry Hub Price and 68% NYMEX 
Confidence Interval, December 4, 2008
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, January 8, 2009

$0

$5

$10

$15

$20

$25

Jan-06 Jul-06 Jan-07 Jul-07 Jan-08 Jul-08 Jan-09 Jul-09



26

Past Henry Hub Price and 68% NYMEX 
Confidence Interval, February 5, 2009
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27

Past Henry Hub Price and 68% NYMEX 
Confidence Interval, March 5, 2009
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, April 9, 2009
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, May 7, 2009
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, June 4, 2009
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, July 2, 2009
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, August 6, 2009
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Past Henry Hub Price and 68% NYMEX 
Confidence Interval, September 3, 2009
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34

Past Henry Hub Price and 68% NYMEX 
Confidence Interval, October 1, 2009
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