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
9/19 9/20 9/21 9/22 9/23 9/26 9/27 9/28 9/29 9/30
Crude Oil (WTI, Cushing, Oklahoma)
October-2011 85.70 86.89 - - - - - - - -
November-2011 . 85.81 86.92 85.92 80.51 79.85 80.24 84.45 81.21 82.14 79.20
December-2011 . 86.03 87.17 86.18 80.75 80.12 80.48 84.68 81.46 82.34 79.33
January-2012 86.27 87.43 86.46 80.99 80.40 80.73 84.94 81.73 82.55 79.46
Regular Reformulated Blendstock
for Oxygenate Blending (RBOB) (New York Harbor)
October-2011 . 2.697 2.701 2.667 2.560 2.555 2.569 2.696 2.651 2.619 -
November-2011 . 2.675 2.684 2.656 2.544 2.524 2.528 2.636 2.575 2.559 2.538
December-2011 . 2.657 2.670 2.643 2.527 2.501 2.501 2.601 2.539 2.526 2.497
January-2012 2.655 2.668 2.641 2.522 2.492 2.491 2.585 2.521 2.510 2.476
No. 2 Heating Oil (New York Harbor)
October-2011 . 2.945 2.962 2.934 2.849 2.796 2.792 2.877 2.818 2.818 -
November-2011 . 2.954 2.971 2.945 2.858 2.806 2.803 2.886 2.827 2.827 2.779
December-2011 . 2.961 2.979 2.953 2.864 2.812 2.810 2.890 2.829 2.826 2.778
January-2012 2.967 2.985 2.961 2.870 2.818 2.817 2.894 2.831 2.825 2.776

~ = 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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