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
11/7 11/8 11/9 11/10 11/11 11/14 11/15 11/16 1117 11/18
Crude Oil (WTI, Cushing, Oklahoma)
December-2011 ... 95.52 96.80 95.74 97.78 98.99 98.14 99.37 102.59 98.82 97.41
January-2012 . 95.45 96.70 95.64 97.68 98.89 98.22 99.43 102.60 98.93 97.67
February-2012 95.41 96.64 95.54 97.56 98.74 98.15 99.35 102.48 98.90 97.63
March-2012 95.39 96.59 95.45 97.45 98.63 98.10 99.27 102.38 98.89 97.62
Regular Reformulated Blendstock
for Oxygenate Blending (RBOB) (New York Harbor)
December-2011 . 2.728 2.706 2.644 2.637 2.604 2.535 2.586 2.627 2.507 2.478
January-2012 ..... 2.713 2.698 2.638 2.636 2.607 2.542 2.592 2.632 2.516 2.488
February-2012 2.706 2.697 2.641 2.644 2.617 2.556 2.604 2.640 2.527 2.500
March-2012 2.711 2.705 2.651 2.660 2.634 2.575 2.621 2.652 2.544 2519
No. 2 Heating Oil (New York Harbor)
December-2011 . 3.120 3.116 3.099 3.151 3.172 3.162 3.171 3.135 3.083 3.033
January-2012 ..... 3.119 3.120 3.099 3.146 3.168 3.162 3.174 3.141 3.090 3.041
February-2012 3.106 3.112 3.089 3.130 3.153 3.148 3.163 3.134 3.083 3.037
March-2012 3.088 3.097 3.073 3.109 3.133 3.130 3.146 3.118 3.066 3.022

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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