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NYMEX WTI Crude Oil, Natural Gas, Heating Oil, and RBOB Gasoline Futures Daily Settlement Procedure
Contracts beyond six months
« The far back months are settled by CME Group staff in conjunction with market participants based on

relevant spread relationships. The greatest weight is given to spreads executed in large volumes late
in the trading day, either on the trading floor or on Globex.

* Inthe absence of trading activity, spread bids and asks actively represented either on the trading floor
or on Globex late in the trading day are used to determine settlements.

Note: In the event the aforementioned calculations described in this advisory cannot be made or if staff, in
its sole discretion, determines that anomalous activity yields results that are not representative of the
fair value of the contract, staff may determine an alternative settlement price.
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