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1907 69.45 w -0.94% 58.81 w-0.56% 47570  a 0.13%
1908 67.87 w -1.16% 58.95 w-0.67% 67.00 w -1.03% 47450 a 0.25%
1909 66.98 w-1.11% 58.99 w-0.77% 66.12 w -099% 47440 & 047%
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WTI-BRENT -10.64 A 033 BRENT (C1-C3) 247 a 0.09 BRENT (C1-C6) 3.77 w -0.04
INE-Oman 1.85 A 143 WTI (C1-C3) -0.18 & 0.3 WTI (C1-C6) 0.15 A 021
Dubai Asia EFS 4.15 A 003 OMAN (C1-C3) 083 w -0.74 OMAN (C1-C6) 234 w -0.89
[RBIMER NS
mes g BREIE me s BiEkE me s iz
Dated BFO 71.58 A 1.79% WTS 5859 w -0.54% WTI Midland 58.34 w -0.80%
ESPO 72.72 A 2.73% LLS 6759 w -047% WTI 58.84 w -0.12%
RELBITIEE R
HAtS /4= iz me i3
FU1909 274400 A 0.07% SRE 380(RBE | 43200 = 0.00 FU1909-FU2001| 208.00 w -3.00
FU2001 2536.00 a4 0.24% $fMNE180 FOB | 40588 w -0.01 §nhNiE180-380 13.00 w -0.00
#3180 swap 403.25 w-141% | $fhNiE380 FOB | 391.06 w -0.01 EfF&FREHE 29.25 w -1.00
$iiniE380 swap 390.25 w -1.39%
ihB{TEEER
iz g B=
BU1906 3426.00 4 035% SEEE 12400 w -12.00 *EEg-FRINEICIF 273.07 w -0.71
BU1912 3180.00 W -0.06% HtEE 7400 w -12.00 L7 -FRINECIF 20408 w -0.73
BU1906-BU1912 246.00 A 041% FitE= 17400 w -12.00 #i5-SECIF 307.56 w -0.70
EEEE 12400 w -12.00 E5-EECIF 37655 w -0.69
BmitinE
tit (WINDIEER) i
il /INEE;H 6.75 A 002 NYM RBOB-WTI| 2184 w -0.33 SN 1802%47 -4.21 A 0.16
BRELR/INESGH 5.67 A 003 NYM BREEH-WTI 000 = 0.00 ERNNiE 38027 -6.25 A 021
E /R 1.19 w -0.00 CE B%5H-BRENT 1189 w -0.95 B0\ P e -7.49 A 011
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S 5 H 24 HZ M APT iR EEAF +270 J3fd, BU{E +35 Jk.
L 5 7 24 H2M APT K HR ZEAF —210 Jo#, HUME -23.7 JiH.
2. PIAATIE BNLEFR, B 5 Ao s H =& T E 2 40 Ot .
3. PREJEMIBCEERR, K% 200 M T AFREAE 6 H 4 HET.,

H¥

Ji =it G e gk sk b, Sl ad REHEEI, BRESSB RS Nk, it — T
BRI 3%, ZATZS LG 4 B 2 AR AE S SR B A K HUY] b, A A SRk N AR A
. A EE R ] REEAE IR, ORI e PR EUE R WX — R B N AT AT RE MR &S
O a e pri o i e S R S DAY A A e

SREE LR, ST A 2 e, RN SRR A A EAE - SR B
S, WNBEZ . AV SRR 5 H ke = 2 A 40 JiAE/H, OPEC W] BERR
TGP DLyR AR, 5 AT B back S5 AR EINIR . APT I EEAF AN TR, XA B
SefR o FEIIEEASTE P 200, 0T PR A A el R RE B XG

R

FREEBEEFRFET AR, FREMRTESSENADIRERRRBSEXERNSEBTEDL, FREFIFMEREEIE

NS HMEARIE. REARSNINALFT R ERMESSEEF MR ERNE R AR BT ARE.

2



>
. iR -

y corco

R a3

1. A SEW U A R BT ST SR AR B4R A BEBHGE , IS AFBTBR SEFRES R AT R IR AN [F . TEH B 95 A%l
AT R . AT AR 5 G5 RASAEATRAE

2. s AAEAHEE, AR A B Y& H AN ORIUE 2 Hi SRRSOl A IR . 28] e SCAMATE ST 53 AT 8
RBE A I F B R o

3. FEVARRVO R N, R BROCBRALAA AT AE St R () S AT A B, BRAT REN LA A R SR B SRR 55

SRR
FREFEEEERFETATEREN, MEEWRTRSSHENADRREKRRBSERBRNSESED L, ARERIINSREERE
MRS FEERIE. R ARENARAES R EREESHEF MR TR BRI BRI TARE. 3



([ZI(:)IF*CE JE3 H 4

SRS BOER

BEERW, BT _4Er !

R R 52 T 5B (Institute of COFCO Futures Co., Ltd)

otk (address): AL T ARIRIX AR E T T/ KT 5 5HH IR KE 15 EHEERS: 10007
15th Floor, CYTS Plaza No.5 Dongzhimen South Ave, BeijingP.C: 100007
11 (phone): 010-59137331 1% H(fax): 010-59137088

PIRAASHRBE R RBE T S MR, HRQRMEMALITIE, REFTEWUSEIIMPRE
HISEAlERI], ASBYEP AR MR AR KRWIRE, RN ESR~LEFMNATAT L. 4P
FIBERS. AROBBSENLSF, R&=m, IR, €&, B4, #FF5HE, B —Rs%Rn
EAHRN, BEFEMTILRE, EFRMEAINEFFMRRELAEMR. HRBERAEPRER RIS
e R, SAERAESMMENSH, Akl EFNIGEFREERRE, BEEF, NEX
SFEFEERS; ERREANELRSEM L, BUNZFPPRRSFEZALRS.

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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WREFSIRESMBIERIET QA RRMEERE, PRAGZSTDIKKREAETISIAERNBENZAS L
IE, BERMFSIAERMBBEASHES Y, ERMEMTEEMERIE, EMUEFESNERENBENTISLXEENETE.
REPHEAR R SRIRA TR E Y BN TIARFIE, REEIZESE. AIRERBAREMDOEMREDRRRER
SIHMEFER, BISEAQXRRIIIEX.

ARFRRHEAR . XHARUREMZ W ATTELKEARRZMAE. RATRNSRAZEMOLRBEELR
S5HFREERZZWUA—HOTIHTFLN/BRZZW R . AABEREBILEERRZINEREAEREEREITERIINS.
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