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BRENT BREkIE PrkiE INE ( FEEME )
1907 439.00 - -498%
1908 61.28 -+ -115% 53.38 + -048% 60.75 v  -125% 43730 v -446%
1909 60.46 - -114% 5345 + -0.52% 60.06 v  -1.09% 435.20 v -4.29%
BhinihE BE
WTI-BRENT -8.03 a 296 BRENT ( C1-C3) 1.29 v -204 BRENT ( C1-C6) 1.85 v -249
INE-Oman 2.85 a 009 WTI ( C1-C3) -0.20 a 003 WTI ( C1-C6) -0.04 a 001
Dubai Asia EFS 2.86 -+ -0.86 OMAN ( C1-C3) 137 - -2.08 OMAN ( C1-C6) 2.56 v -248
[RiRIRE S
DBk IR
Dated BFO 62.94 - -528% WTS 53.25 A 0.02% WTI Midland 52.50 = -0.23%
ESPO 6743 - -5.88% LLS 60.95 + -047% WTI 53.25 - -045%
LR TEEER

HRR/4sHR
FU1909 253600 v -321% WEE 380(FE | 42200 — 000 FU1909-FU2001 22000 = -11.00
FU2001 231600 = -3.94% $iN3%180 FOB 37703 « -005 $ilNik180-380 10.50 v -0.00
EihNi%180 swap 370.50 v -6.38% 23380 FOB 36434 + -0.05 EIFRAEHE 31.50 a 375
#hNiE380 swap 360.00 v -6.19%
haiTEE
BU1906 335600 w -047% $HHE 19400 & 16.00 -SRI CIF 27744 & 456
BU1912 297800 w -3.69% EtEE 14400 & 16.00 TR SR CIF 20854 & 466
BU1906-BU1912 378.00 A 321% FitE=E 14400 =~ 16.00 - SECIF 31189 o 451
SHEE 19400 =~ 16.00 HIR-EECIF 38078 o 442
BmipinE
Lbif ( WINDSEE] )
s INEEH 6.94 a 003 NYMRBOB-WTI | 1988 = -1.02 SRINiE18034R -1.64 a 054
L /INEE;H 572 a 002 NYM BREE-WTI | 2262 = -1.18 FhNE380347 -3.30 a 077
S/ 121 a 000 ICE #B%5iH-BRENT | 1436 o 133 TiNahEhzeE -741 a 069
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rh#RHA $5 W 5B (Institute of COFCO Futures Co., Ltd)

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

PIRAASHRBE R RB T S MAMARE], ARQRMEMALITIE, REATAUSEIIMPRE
FISeAlERIT], AIBYEF AR MEAIRA AR KWIRR, FERNESR~IWEFMNEZERT L. 4R
FIBERS. ARWBBRENEZF, K@, KIm, €&, BM, gFEF5H, e —RsERN
EAHRN, BZ2FEHTILEE, EPFRMCAIREFMRRE LB, FREKIEDRER RIS
Ly s, SRERESHMENSH, Akl EFNGEFRREERRE, EEEH, NEX
ZEHFEHERS; 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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