Table 16. NYMEX Futures Prices of Crude Oil, Motor Gasoline, No. 2 Heating Oil, and Propane
(Crude Qil in Dollars per Barrel, all others in Cents per Gallon)

Mon Tue Wed Thu Fri Mon Tue Wed Thu Fri
5/1/2006 5/2/2006 5/3/2006 5/4/2006 5/5/2006 5/8/2006 5/9/2006  5/10/2006 5/11/2006 5/12/2006
Crude Oil (WTI, Cushing, Oklahoma)
June-2006 73.70 74.61 72.28 69.94 70.19 69.77 70.69 72.13 73.32 72.04
July-2006 75.22 76.06 73.91 71.60 71.90 71.31 72.22 73.57 74.68 73.28
August-2006 75.94 76.72 74.73 72.55 72.87 72.29 73.21 74.54 75.53 7411
September-2006 76.40 7714 75.24 73.16 73.52 72.98 73.92 75.23 76.13 74.73
Regular Reformulated Gasoline (New York Harbor)
June-2006 214.66 217.51 208.57 199.46 204.06 200.36 204.66 216.94 221.96 217.85
July-2006 213.85 216.32 208.05 199.47 204.03 200.34 203.87 214.82 218.72 214.72
August-2006 212.25 214.37 206.65 198.92 203.13 199.54 202.96 212.39 215.82 211.07
September-2006 210.15 212.12 204.90 197.72 201.73 198.24 201.51 210.04 213.02 207.72
Regular Reformulated Blendstock for Oxygenate Blending (RBOB) (New York Harbor)
June-2006 227.56 232.50 228.25 217.36 226.73 224.86 235.10 245.94 248.95 242.56
July-2006 225.86 230.25 225.25 215.11 223.73 221.61 229.85 238.44 242.45 236.12
August-2006 223.91 228.00 222.50 213.11 220.73 218.86 225.60 234.19 238.20 231.87
September-2006 220.16 223.75 218.25 209.46 216.48 214.86 220.60 228.94 233.20 226.87
No. 2 Heating Oil (New York Harbor)
June-2006 205.88 207.88 200.32 193.77 195.61 195.45 199.51 206.47 209.64 204.67
July-2006 208.43 210.40 203.01 196.31 198.41 197.85 201.67 208.49 211.74 206.55
August-2006 210.58 212.75 205.61 199.06 201.26 200.65 204.12 210.79 213.99 208.95
September-2006 213.08 215.25 208.11 201.76 204.06 203.50 206.92 213.49 216.39 211.45
Propane (Mont Belvieu, Texas)
June-2006 104.25 105.50 105.50 101.25 101.50 101.00 102.75 103.25 105.50 105.50
July-2006 104.75 106.00 106.00 101.75 102.00 101.50 103.25 103.75 106.00 106.00
August-2006 105.00 106.25 106.25 102.00 102.25 101.75 103.50 104.00 106.25 106.25
September-2006 106.70 107.95 107.95 103.70 103.95 103.45 105.20 105.70 107.95 108.00
NA=Not Available.
Note: See Appendix A, Technical Note 2, page 40, for more information about the data in this table.
Source: See page 33.
Figure 13. Daily Futures Price Differentials: First Delivery Month Less Second Delivery Month,
January 2005 to Present
38 15.96
34 + -+ 14.28
30 12.60
26 10.92
22 +9.24
18 -+ 7.56
14 \ 5.88
10 k‘\" 4.20
s ®1 s l‘ T 292 g
© ST AR z X + 0. =
g z r-‘\*\ Iy Vi N M4 st il““ Vg bt A O08:4 g
2 NN : P T eV T B A Rt T A | LAY +-084 2o
% N‘ ‘h\‘_,/\.‘l Suf \Nh'{,.‘-.t'-'n' '_\"’-I:'-_n- "‘W\;\.-ﬁ ,‘r\,\ \]\-\. ’ o
c -6 A } 252 &
3 \. Nk 3
-10 , 420 9
14 ’M ' | 588
|
-18 \ ' -+ -7.56
|
-22 l‘ ’ -9.24
-26 T -10.92
i
-30 + N -+ -12.60
-34 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ -14.28

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Jan

2005 2006

Gasoline/RFG No.2 Heating Oil — — — Crude Oil

2007

NA=Not Available.
Note: See Appendix A, Technical Note 3, page 40, for more information about the data in this graph.
Source: See page 33.
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