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

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

Mon Tue Wed Thu Fri Mon Tue Wed Thu Fri
5/28 5/29 5/30 5/31 6/1 6/4 6/5 6/6 6/7 6/8
Crude Oil (WTI, Cushing, Oklahoma)
JUIY-2012 Lo - 90.76 87.82 86.53 83.23 83.98 84.29 85.02 84.82 84.10
August-2012 - 91.09 88.14 86.85 83.56 84.27 84.57 85.33 85.13 84.39
September-2012 - 91.42 88.45 87.17 83.89 84.56 84.83 85.64 85.44 84.69
October-2012 - 91.69 88.71 87.45 84.20 84.84 85.08 85.95 85.77 85.03
Regular Reformulated Blendstock
for Oxygenate Blending (RBOB) (New York Harbor)
June-2012 .. - 2.907 2.858 2.825 - - - - - -
July-2012 ... - 2.834 2.774 2723 2.657 2.671 2.685 2.690 2.685 2.685
August-2012 .. - 2779 2.715 2.668 2.594 2.605 2614 2.632 2.622 2.622
September-2012 ... - 2.736 2.669 2.624 2.546 2.552 2.559 2.584 2.573 2.570
No. 2 Heating Oil (New York Harbor)
June-2012 .. - 2.809 2.740 2.706 - - - - - -
July-2012 ... - 2.813 2.744 2.703 2.628 2.627 2.634 2.672 2.667 2.672
August-2012 .. - 2.821 2.753 2.713 2.636 2.636 2.640 2.679 2.673 2.675
September-2012 ... - 2.831 2.764 2.725 2.648 2.648 2.650 2.690 2.683 2.682
~ = 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 2010 to Present
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Note: See Appendix B, Technical Note 4, for more information about the data in this graph.

Source: See page 30.
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