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Natural Gas Futures Trading Markets
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Gas Futures Trading: Forward Price Curve age <o
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NYMEX Natural Gas Forward Price Curve
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Natural Gas Trading: Futures Open Interest and Volume Page 3 of 9

Federal Energy Regulatory Commission « Market Oversight @ FERC.gov

NYMEX Natural Gas Futures
Month-End Open Interest and Total Monthly Volume
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Natural Gas Trading: Futures Prompt Month Price
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NYMEX Natural Gas Futures Prompt Month
Daily Settlement Price and Price Range

ol _[E
| L
gwh | W WMW ﬂ
= o w : M ;\ ﬂ\ M MW M M WMW WM MW f M{
SR EA N W
$6 M TW % M ! w MM
$5 + M
|
$4 - ‘ |

Updated November 2, 2007 .55

Source: Derived from NYMEX data.

November 2007



Natural Gas Trading: Physical and Futures Prices Page 5ot
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Daily Physical Index Price and
Daily Futures Settlement Price
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Deviation Between Monthly Physical Index and
Monthly Futures Expiration Price at Henry Hub
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Natural Gas Winter Futures Strip and
Daily Henry Hub Spot and Bidweek Prices
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November 2007
NYMEX and ICE Contract Final Settlement Day
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Text Box
See 2003-2007 historical monthly final settlement day charts.

http://www.ferc.gov/market-oversight/reports-analyses/overview.asp
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Use of Physical Basis in Natural Gas Price Indices
at Major Trading Points, 2007

Sumas Monthly Index Price Influenced
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