2019/06/26

41
o3

IQ iR | RIRHAEBRAFE

COFCO

BE2E REOR

P iR BA &5

hREHRBR4& W

J el B B gt H 3t :  APIEERFRRAP
KR WEE%

Y5 WS: 20012424)

48 R B 3

WE GROW WHAT YOU ENTRUST

WE5E ke

skig MIEE (3%

[RiMHERER NS
BRENT e ] e OMAN izl ] NE (REEYRER)
1908 65.05 A 0.29% 57.83 w-0.12% 44110 w -0.90%
1909 64.28 A 0.16% 57.89 w-0.07% 0.00 ¥ -100.00% 44200 w -0.52%
1910 63.91 A 0.16% 57.80 w-0.03% 63.74 v -3.60% 43930 w -0.52%
BhininE B=
7] = | g BBk 7= | g 1473 )= | g PEk
WTI-BRENT -7.22 w -0.26 BRENT (C1-C3)] 114 & 0.09 BRENT (C1-C6) 1.79 A 0.08
INE-Oman 64.12 w -0.65 WTI (C1-C3) 003 w -0.05 WTI (C1-C6) 0.59 w -0.16
Dubai Asia EFS 3.01 w -0.14 OMAN (C1-C3)| 0.00 = 0.00 OMAN (C1-C6) 0.00 = 0.00
RIS
mes intg e mes intg e mes intg Bk
Dated BFO 66.74 A 1.61% WTS 56.63 w -0.44% WTI Midland 56.78 w -0.61%
ESPO 67.98 A 0.49% LLS 6263 w -0.48% WTI 57.63 w -0.17%
PRELRIT BB
HAtR/4siER iz ] mes fildiz3 =
FU1909 2647.00 w-0.08% | HiH 380{FHE | 399.00 a 0.02 FU1909-FU2001| 255.00 & 14.00
FU2001 239200 w-042% | $RMO¥E180FOB | 39669 4 0.00 #ihNiE180-380 7.50 w -0.00
$ihNi%180 swap 392.00 A 0.06% $RhNIE380 FOB | 38852 a4 0.00 EfFETEINE 30.75 w -0.25
FAhNiE380 swap 384.50 A 0.46%
B TIGER
il e ] HOME
BU1912 304400 w-136% SEEE 306.00 & 42.00 £ER5-FIMECIF 15174 w -3.62
BU2006 297000 w-1.20% EpEE 231.00 & 42.00 ST -FRNNECIF 58.16 w -3.70
BU1912-BU2006 74.00 w -0.16% FitE= 256.00 4 42.00 £75-EECIF 32319 w -343
SEEEE 331.00 & 42.00 R-EECIF 33248 w -3.39
EBmihinzE
iS/INEE;H 6.93 A 003 NYM RBOB-WTI| 1960 & 1.18 RNt 1803447 -2.21 a 074
SRELM/INEBSH 5.71 A 008 NYM BRESiH-WTI 2327 & 069 RNiE 3805447 -3.39 A 097
e/ 1.21 w -0.01 CE #H45M-BRENT 1435 & 1.06 157, P =Y -7.48 w -0.65
&R

FREEEEIRET AR, ARENRTESSHENATIRERRRISSIEXBRNEEATEDL, MRETFMEREEIIE

AR FEARE. R ARENATALF R EREESEEH TR EEN B HIR AT ARE.

1



"y gg% J5 il H 4
T T B

1. REA M2 (APD A EHE Bon, EEEE 6 A 21 H 4 APT J5 i ZEAk> 755 15
fi, T 289. 1 Jidl: YRR 317 Tl Sl EE A7 34 0 15. 5 Ji A
2. FUERPGRTATALEL E A AR $] 2020 4F/7, #A~ IR TEE 400 it/ H. 5] 2030
R, AR E R T2 500 JiAE/H .
3. R4 R T Bk 2000 J3E,  BEEDRIH 83 MY, vk E UG R b X SR T E A
VR EIE, M T REUR LA TS R

=hg

J I b — B Bk 1440 DAL, RGBT ECERET S, R BUNM 4K 5 R B % 5
RSN IR P T REMmE, BERAFZMmN, (H2EWEE%E F k&
M AY, XHUE M S E SR FE T, 5@ XS T AN E] R b ) BN AT BE 58 A AH I

APT JEI ZEAE R AN N B4 755 Jil, X2 H 2018 4F 12 H LKL FiE A R 1 —k, W
BEKIT 1 3670/, IIMEEAE T F% 317 JiAi, BV 2 2R ) BSRHES) IR Sk k) T L
BT, AW ETA E4RER H & o AT R, B SBR[ B H i
[ = BT T REB R B YUk, 1O T G20 1SRRI A ER T 3 AN N T

El

it o

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
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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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