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1904 56.79 a 1.28% 43210 v -184%
1905 66.58 a1.28% 57.12 a 1.22% 66.90 A 1.29% 436.60 - -136%
1906 66.48 a1.25% 57.54 s 1.18% 66.60 A 1.25% 43840 + -135%
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WTI-BRENT -9.79 v -0.12 BRENT ( C1-C3) 0.24 a 006 BRENT ( C1-C6) 0.58 a 015
INE-Oman -2.61 v -2.07 WTI ( C1-C3) -0.75 & 005 WTI ( C1-C6) -1.76 a 011
Dubai Asia EFS 0.29 2 0.05 OMAN ( C1-C3) 0.59 a 006 OMAN ( C1-C6) 1.50 a 015
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Dated BFO 65.64 2181% WTS 5764 & 243% WTI Midland 57.04 & 209%
ESPO 68.17 +-149% LLS 6509 o 175% WTI 56.79 a 183%
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FU1905 290200  a165% | IKF®380MFH | 43700 = 0.0 FU1905-FU1909 7900 = -24.00
FU1909 282300  a133% | #ANOWI80FOB | 43313 & 002 #hhnig180-380 5.00 v -0.00
#hNiE180 swap 42775 2142% | BHOMH380FOB | 42763 & 002 EfFFAEHE 27.25 v -025
$ibnis380 swap 42275 2156%
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BU1906 330000 4 116% SHREE 15000 & 1200 S-SR CIF 66031 & 5142
BU1912 323200 4 094% e EE 000 + -3800 E25- FhnniE CIF 49311 & 5145
BU1906-BU1912 68.00 2 0.23% FitEE 25000 w -38.00 %i5-EECIF 55951 & 5147
$EEE 25000 & 1200 &5 -EHECIF 56031  a 5142
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ihaS/INEE:H 744 4 003 | NYMRBOB-WTI| 1990 =« 030 EfniE1805Y47 0.94 a 005
RELE/INERR 6.38 a 004 | NYMEUEBE-WTI | 2697 < -095 NN 3802%4% 0.15 a 013
/R 1.17 +-000 |ICE#B4H-BRENT| 1523 & 047 T AREHERAE -5.86 v -0.05
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rhiRHA $5 W 5B (Institute of COFCO Futures Co., Ltd)

otk (address): Ab BT ARIRIX AR BT T/ KA 5 5 H i KJE 15 2 HEEgRiY: 10007
15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
1.1 (phone): 010-59137331 1% K (fax): 010-59137088

PIRAISETARBE ZERE T2 HMMAREN], ARQENEMMATIE, RSB WSEIIMPIRE
FSelERIT], ASBYEP AR MAERIREA AR KWIRR, FRNESR~IWEFMNEZTRT L. 4R
FIBERS. ARWBBRENEZF, R~m, KIm, €&, BM, gFEF5H, e —RsERN
ZAHRN, BZ2FEHTILZE, EPFRMCAIREFMRRE LB, FREKEPRER RIS
iy s, SRERESHMENSH, Akl EFNGEFRREERRE, EEEF, NEX
ZHFEHERS; ERREANELRSEM L, BUNEFPIRRSFIEZLRS.

The Futures Research Institution is attached to COFCO Futures headquarters. It is responsible for business
related research and development. Moreover, it is also engaged in high-end industrial and institutional clients’
maintenance and provides them with value-added services. Macro-economy and bulk commodities, including
primary products, chemicals, metals, building materials, energy, etc. are all covered in its routine. Based on
COFCO Group'’s strong background in physical commodities and futures markets, the Futures Research
Institution provides advices and reports of hedging, basis arbitrage, spread trading as well as other consulting
services to our valued customers through fundamental and macro analysis. Despite of the elementary
brokerage business, the Research Institution is more focused on providing specific and professional services.
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