
Appendix B:
Final NYMEX Strip 2/13/20

Month Settle Price Weighting % Weighted Price 
July 1.6816 0% 0
August 1.688 0% 0
September 1.6961 0% 0
October 1.704 10% 0.1704
November 1.7114 15% 0.25671
December 1.7173 20% 0.34346
January 1.7230 20% 0.3446
February 1.7249 20% 0.34498
March 1.7208 15% 0.25812
April 1.7111 0% 0
May 1.709 0% 0
June 1.7084 0% 0

1.71827 *

Month Settle Price Weighting % Weighted Price 
July 1.6816 2% 0.033632
August 1.688 2% 0.03376
September 1.6961 10% 0.16961
October 1.704 10% 0.1704
November 1.7114 10% 0.17114
December 1.7173 10% 0.17173
January 1.7230 10% 0.1723
February 1.7249 10% 0.17249
March 1.7208 10% 0.17208
April 1.7111 10% 0.17111
May 1.709 10% 0.1709
June 1.7084 6% 0.102504

1.7117 *

Average:

Exhibit I: Fuel Oil
NYMEX Settle Price

2/13/20

Average:

Exhibit II: ULSD
NYMEX Settle Prices

2/13/2020

*used as an example calculation to help identify the lowest bidder for Option B: Fixed Price
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NY Harbor ULSD Futures Settlements
Quotes Volume Time & Sales Contract Specs Margins Calendar



Settlements

 Futures Options

  

Trade Date:

All market data contained within the CME Group website should be considered as a reference only and should not be used as
validation against, nor as a complement to, real-time market data feeds. Settlement prices on instruments without open interest or
volume are provided for web users only and are not published on Market Data Platform (MDP). These prices are not based on
market activity. 

Buy Historical Data Buy Real Time Quotes



Last Updated: Thursday, 13 Feb 2020 10:32 PM About This Report

Month Open High Low Last Change Settle Estimated Volume
Prior Day Open

Interest

MAR 20 1.6814 1.6957 1.6600 1.6808 +.0048 1.6805 71,348 87,854

APR 20 1.6766 1.6925B 1.6568 1.6786 +.0056 1.6783 53,094 92,196

MAY 20 1.6731 1.6895 1.6542A 1.6768 +.0062 1.6762 28,365 48,602

JUN 20 1.6788 1.6900 1.6552A 1.6779 +.0064 1.6773 27,889 46,295

JLY 20 1.6755 1.6936B 1.6599 1.6829A +.0060 1.6816 10,056 22,562

AUG 20 1.6714 1.6993B 1.6670A 1.6885A +.0055 1.6880 3,394 14,661

SEP 20 1.6808 1.7068B 1.6756A 1.6967A +.0050 1.6961 2,671 13,158

OCT 20 1.6894 1.7125B 1.6885A 1.7058B +.0044 1.7040 1,802 8,657

NOV 20 1.7000 1.7193 1.6980A 1.7137 +.0041 1.7114 1,350 7,578

DEC 20 1.7059 1.7272 1.6980A 1.7185A +.0037 1.7173 5,583 27,469

JAN 21 1.7213 1.7326 1.7159A 1.7256A +.0034 1.7230 1,421 10,693

FEB 21 1.7242 1.7281 1.7203 1.7281 +.0030 1.7249 547 3,694

MAR 21 1.7188 1.7212 1.7188 1.7212 +.0025 1.7208 329 2,293

APR 21 1.7101 1.7136 1.7097 1.7136 +.0015 1.7111 117 2,022

MAY 21 - - - - +.0009 1.7090 58 799

JUN 21 1.7096 1.7167B 1.6976A 1.7090A +.0003 1.7084 612 5,990

JLY 21 - - - - -.0003 1.7119 247 593

AUG 21 - - - - -.0009 1.7156 139 645

SEP 21 1.7362 1.7362 1.7256A 1.7258 -.0011 1.7200 61 485

OCT 21 - - - - -.0020 1.7238 27 542

NOV 21 - - - - -.0027 1.7280 33 375

DEC 21 1.7250 1.7402B 1.7247A 1.7335A -.0027 1.7315 497 8,244

JAN 22 1.7350 1.7350 1.7350 1.7350 -.0028 1.7364 13 192

FEB 22 1.7350 1.7350 1.7350 1.7350 -.0028 1.7349 14 28

MAR 22 - - - - -.0028 1.7296 0 20

APR 22 - - - - -.0028 1.7178 0 15

MAY 22 - - - - -.0028 1.7129 0 17

JUN 22 - - - - -.0028 1.7085 0 178

JLY 22 - - - - -.0028 1.7115 0 19

AUG 22 - - - - -.0028 1.7153 0 19

SEP 22 - - - - -.0028 1.7138 0 15

OCT 22 - - - - -.0028 1.7110 0 13

NOV 22 - - - - -.0028 1.7089 0 8

View Another Product

Thursday, 13 Feb 2020 (Final)
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Last Updated: Thursday, 13 Feb 2020 10:32 PM About This Report

Month Open High Low Last Change Settle Estimated Volume
Prior Day Open

Interest

DEC 22 1.7143 1.7145 1.7143 1.7145 -.0028 1.7103 16 3,870

JAN 23 - - - - -.0028 1.7110 0 7

FEB 23 - - - - -.0028 1.7103 0 4

MAR 23 - - - - -.0028 1.7113 0 4

APR 23 - - - - -.0028 1.7209 0 2

MAY 23 - - - - -.0028 1.7142 0 3

JUN 23 - - - - -.0028 1.7166 0 2

JLY 23 - - - - -.0028 1.7143 0 1

AUG 23 - - - - -.0028 1.7096 0 0

SEP 23 - - - - -.0028 1.6989 0 0

OCT 23 - - - - -.0028 1.6960 0 0

NOV 23 - - - - -.0028 1.6966 0 0

DEC 23 1.7000 1.7000 1.7000 1.7000 -.0028 1.6851 4 309

JAN 24 - - - - -.0028 1.6809 0 0

Total 209,687 410,133

https://www.cmegroup.com/trading/about-settlements.html

