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Summary 

Correlation to Correlation to Correlation to

Analog Year Analog Year 10 Year Seasonal 20 Year Seasonal

JAN'22 NYHarbor ULSD - RBOB Gasoline

FEB'22 NYHarbor ULSD - RBOB Gasoline

MAR'22 NYHarbor ULSD - RBOB Gasoline 0.00

APR'21 NYHarbor ULSD - RBOB Gasoline 2015 0.75 -0.11 -0.02

MAY'21 NYHarbor ULSD - RBOB Gasoline 2015 0.71 0.08 -0.09

JUN'21 NYHarbor ULSD - RBOB Gasoline 2015 0.69 0.10 -0.06

JUL'21 NYHarbor ULSD - RBOB Gasoline 2004 0.86 0.17 0.34

AUG'21 NYHarbor ULSD - RBOB Gasoline 2004 0.86 0.07 0.52

SEP'21 NYHarbor ULSD - RBOB Gasoline 2004 0.83 0.50 0.72

OCT'21 NYHarbor ULSD - RBOB Gasoline 2005 0.71 0.61 0.60

NOV'21 NYHarbor ULSD - RBOB Gasoline 2010 0.69 0.37 0.53

DEC'21 NYHarbor ULSD - RBOB Gasoline 2010 0.67 0.39 0.45
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January 2022 NY Harbor ULSD - January 2022 RBOB Gasoline
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February 2022 NY Harbor ULSD - February 2022 RBOB Gasoline
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March 2022 NY Harbor ULSD - March 2022 RBOB Gasoline
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April 2021 NY Harbor ULSD - April 2021 RBOB Gasoline
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May 2021 NY Harbor ULSD - May 2021 RBOB Gasoline

SAM
PLE

 R
EPORT



Copyright Codex Analytics  2021     
All Rights Reserved 

20

25

30

35

40

45

50

55

60

65

70

-40

-35

-30

-25

-20

-15

-10

-5

0

5

10
0
7
/2

0
/2

0

0
8
/0

3
/2

0

0
8
/1

7
/2

0

0
8
/3

1
/2

0

0
9
/1

4
/2

0

0
9
/2

8
/2

0

1
0
/1

2
/2

0

1
0
/2

6
/2

0

1
1
/0

9
/2

0

1
1
/2

3
/2

0

1
2
/0

7
/2

0

1
2
/2

1
/2

0

0
1
/0

4
/2

1

0
1
/1

8
/2

1

0
2
/0

1
/2

1

0
2
/1

5
/2

1

0
3
/0

1
/2

1

0
3
/1

5
/2

1

0
3
/2

9
/2

1

0
4
/1

2
/2

1

0
4
/2

6
/2

1

0
5
/1

0
/2

1

0
5
/2

4
/2

1

Correlation with 10 Year Seasonal 0.10

Correlation with 20 Year Seasonal -0.06

10 Year Seasonal  20 Year Seasonal Current Price

9 

June 2021 NY Harbor ULSD - June 2021 RBOB Gasoline
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July 2021 NY Harbor ULSD - July 2021 RBOB Gasoline
Correlation with 10 Year Seasonal 0.17

Correlation with 20 Year Seasonal 0.34
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August 2021 NY Harbor ULSD - August 2021 RBOB Gasoline
Correlation with 10 Year Seasonal 0.07

Correlation with 20 Year Seasonal 0.52
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September 2021 NY Harbor ULSD - September 2021 RBOB Gasoline
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October 2021 NY Harbor ULSD - October 2021 RBOB Gasoline
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November 2021 NY Harbor ULSD - November 2021 RBOB Gasoline
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December 2021 NY Harbor ULSD - December 2021 RBOB Gasoline

SAM
PLE

 R
EPORT



DISCLAIMER 

 
 
THE INFORMATION SET FORTH HEREIN IS FOR EDUCATIONAL AND INFORMATIONAL PURPOSES 
ONLY AND DOES NOT CONSTITUTE INVESTMENT ADVICE OR A SOLICITATION OF ANY KIND TO BUY 
OR SELL ANY CASH OR DERIVATIVE INSTRUMENT IN ANY OF THE UNDERLYING MARKETS. NO 
WARRANTIES OR REPRESENTATIONS ARE MADE CONCERNING THE ACCURACY, LIKELY RESULTS OR 
RELIABILITY OF THE USE OF THE INFORMATION CONTAINED HEREIN. THE STATISTICAL AND 
GRAPHICAL INFORMATION PRESENTED, IS BASED ON QUANTITATIVE ANALYSIS OF HISTORICAL 
DATA AND IS SUBJECT TO CERTAIN INHERENT LIMITATIONS AND NO REPRESENTATION IS BEING 
MADE THAT THE RESULTS ILLUSTRATED WILL RECUR IN THE FUTURE. THESE RESULTS DO NOT 
REPRESENT ACTUAL TRADING AND ARE NOT ADJUSTED FOR COMMISSIONS AND SLIPPAGE. IN 
ADDITION, BECAUSE THESE STRATEGIES HAVE NOT ACTUALLY BEEN EXECUTED, THESE RESULTS 
MAY HAVE UNDER OR OVER-COMPENSATED FOR THE IMPACT, IF ANY, OF CERTAIN MARKET 
FACTORS, SUCH AS LACK OF LIQUIDITY. SIMULATED OR HYPOTHETICAL TRADING PROGRAMS IN 
GENERAL ARE ALSO SUBJECT TO THE FACT THAT THEY ARE DESIGNED WITH THE BENEFIT OF 
HINDSIGHT. NO REPRESENTATION IS BEING MADE THAT ANY ACCOUNT WILL OR IS LIKELY TO 
ACHIEVE PROFITS OR LOSSES SIMILAR TO THOSE SHOWN.  
 SAM

PLE
 R

EPORT




