
Federal Energy Regulatory Commission • Market Oversight • www.ferc.gov/oversight

Natural Gas Futures Trading Markets

Gas Futures Trading
Page 1 of 5

March 2013



Federal Energy Regulatory Commission • Market Oversight • www.ferc.gov/oversight

Nymex Natural Gas Forward Price Curve

Gas Futures Trading: Forward Price Curve

Source: Derived from Nymex data
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Nymex NG Futures Month-End Open Interest and Monthly Volume

Natural Gas Trading: Futures Open Interest and Volume

Source: Derived from Nymex data
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Daily Physical Index Price & Daily Futures Settlement Price

Natural Gas Trading: Physical and Futures Prices

Source: Derived from Bloomberg data
2087

0.00

1.00

2.00

3.00

4.00

5.00
Ja

n-
12

Fe
b-

12
M

ar
-1

2
Ap

r-1
2

M
ay

-1
2

Ju
n-

12
Ju

l-1
2

Au
g-

12
Se

p-
12

O
ct-

12
No

v-
12

De
c-

12
Ja

n-
13

Fe
b-

13
M

ar
-1

3

Daily Futures Settlement

Daily Physical Henry Hub Price

P
ric

e 
($

/M
M

B
tu

)

Updated: March 12, 2013

Page 4 of 5

March 2013



Federal Energy Regulatory Commission • Market Oversight • www.ferc.gov/oversight

Nymex and ICE Contract Final Settlement - March 2013

Gas Futures Trading: Nymex Contract and ICE Look-alike Settlement

Notes: The final settlement day for this Nymex contract is three business days before the start of the contract term (which is the 1st day of the 
month)

Source: Derived from Nymex and ICE data
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NYMEX settlement period: 14:00 - 14:30

NYMEX intraday trading,  March 2013 Contract

ICE intraday trading, March 2013 Contract

NYMEX March 2013 Settlement Price: $3.427

Inside FERC's Gas Market Report: $3.43
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