Table 13. NYMEX Futures Prices of Crude Oil, Motor Gasoline, and No. 2 Heating Oil

(Crude Qil in Dollars per Barrel, all others in Dollars per Gallon)

Mon Tue Wed Thu Fri Mon Tue Wed Thu Fri
7/18 719 7/20 7/21 7/22 7/25 7/26 7/27 7/28 7/29
Crude Oil (WTI, Cushing, Oklahoma)
August-2011 95.93 97.50 98.14 - - - - - - -
September-2011 96.25 97.86 98.40 99.13 99.87 99.20 99.59 97.40 97.44 95.70
October-2011 ..... 96.65 98.24 98.78 99.46 100.20 99.60 100.01 97.84 97.87 96.13
November-2011 ... 97.12 98.68 99.22 99.85 100.58 100.05 100.46 98.33 98.35 96.60
Regular Reformulated Blendstock
for Oxygenate Blending (RBOB) (New York Harbor)
August-2011 .. 3.097 3.115 3.147 3.100 3.130 3.126 3.154 3.142 3.118 3.113
September-201 3.048 3.065 3.095 3.057 3.091 3.082 3.099 3.083 3.064 3.058
October-2011 ..... 2.907 2.927 2.956 2.929 2.961 2.949 2.963 2.942 2.934 2.921
November-2011 ... 2.869 2.889 2.919 2.896 2.928 2.915 2.927 2.904 2.900 2.885
No. 2 Heating Oil (New York Harbor)
August-2011 .. 3.078 3.098 3.118 3.099 3.128 3.108 3.113 3.083 3.105 -
September-201 3.091 3.111 3.132 3.113 3.142 3.121 3.125 3.094 3.114 3.099
October-2011 ..... 3.104 3.124 3.146 3.127 3.155 3.135 3.140 3.110 3.129 3.113
November-2011 ... 3.121 3.141 3.163 3.144 3.171 3.150 3.157 3.128 3.145 3.128

~ = Data Not Available.

Note: See Appendix B, Technical Note 3, for more information about the data in this table.

Source: See page 30.

Figure 9. Daily Futures Price Differentials: First Delivery Month Less Second Delivery Month,

January 2009 to Present
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Note: See Appendix B, Technical Note 3, for more information about the data in this graph.

Source: See page 30.
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